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ANNUAL STATEMENT FOR THE YEAR 2010 oF THE Health Plan of Michigan, Inc.

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross
Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1
Amount

2
Percentage

3
Amount

4
Percentage

© ®© N o

Bonds:
1.1 U.S.treasury securities ..............................c
1.2

1.21 Issued by U.S. government agencies
1.22 Issued by U.S. government sponsored agencies

1.3
securities)

U.S. government agency obligations (excluding mortgage-backed securities):

Non-U.S. government (including Canada, excluding mortgage-backed

1.4 Securities issued by states, territories, and possessions and political

subdivisions in the U.S.:
1.41
142
political subdivisions general obligations
Revenue and assessment obligations
Industrial development and similar obligations

143
1.44
15
1.51 Pass-through securities:
1.511 Issued or Guaranteed by GNMA

1.512 Issued or Guaranteed by FNMA and FHLMC

1513 Allother ...

1.52 CMOs and REMICs:

1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA

States, territories and possessions general obligations
Political subdivisions of states, territories and possessions and

Mortgage-backed securities (includes residential and commercial MBS):

1.522 Issued by non-U.S. Government issuers and collateralized by
mortgage-backed securities issued or guaranteed by agencies

shown in Line 1.521

1523 Allother ...

Other debt and other fixed income securities (excluding short term):

2.1

securities)

2.2 Unaffiliated Non-U.S. securities (including Canada)

2.3 Affiliated securities
Equity interests:

3.1 Investments in mutual funds
3.2 Preferred stocks:

3.21 Affiliated .........................

3.22  Unaffiliated

33
3.31 Affiliated ...
3.32 Unaffiliated
3.4  Other equity securities:
341 Affiliated ...
3.42 Unaffiliated
35
351 Affiliated ...
3.52 Unaffiliated
Mortgage loans:

41  Construction and land development ............................
42 Agricultural ...
4.3  Single family residential properties .............................
4.4 Multifamily residential properties ...............................
45 Commercialloans ...

4.6  Mezzanine real estate loans
Real estate investments:

Unaffiliated domestic securities (includes credit tenant loans and hybrid

Publicly traded equity securities (excluding preferred stocks):

Other equity interests including tangible personal property under lease:

5.1 Property occupied by company ...
5.2 Property held for production of income (including §............... 0 of property
acquired in satisfaction of debt) ...
5.3 Property held for sale (including §............... 0 property acquired in satisfaction
of debt) ...
Contract 10@NS ...

Receivables for securities
Cash, cash equivalents and short-term investments ................
Other invested assets

Total invested assets

1,929,405

.......... 4,293,156
.......... 3,880,492

526,806
.......... 3,231,555

101,772,139
505,634

............... 0.375

............... 0.344

1,929,405

.......... 4,293,156
.......... 3,880,492

526,806
.......... 3,231,555

101,772,139
505,634

............... 0.375

146,831,645

146,831,645
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ANNUAL STATEMENT FOR THE YEAR 2010 oF THE Health Plan of Michigan, Inc.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, December 31 of prioryear ..........................oooccc |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 6) ........................oo

2.2 Additional investment made after acquisition (Part 2, Column 9) ........................ o
3. Current year change in encumbrances:

31 Totals, Part 1, Column 13 ...

3.2 Totals, Part 3, Column 11 ...
4. Total gain (loss) on disposals, Part 3, Column 18 ... |
5. Deduct amounts received on disposals, Part 3, Column 15 ... |
6.  Total foreign exchange change in book/adjusted cq

6.1 Totals, Part1,Column15...................... N O N E .................................

6.2 Totals,Part3,Column13 .....................l
7. Deduct current year's other than temporary impairment recognized:

7.1 Totals, Part 1, Column 12 ...

7.2  Totals, Part3, Column 10 ...
8.  Deduct current year's depreciation:

8.1 Totals, Part 1, Column 11 ...

8.2 Totals,Part3, Column O ...
9.  Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)....| |
10.  Deduct total nonadmitted amounts ....................... |
11.  Statement value at end of current period (Lines 9minus 10) ...

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, December 31 of prioryear ..........| |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 7) ...

2.2 Additional investment made after acquisition (Part 2, Column 8) ........................... |
3. Capitalized deferred interest and other:

31 Totals,Part 1, Column 12 ...

3.2 Totals, Part 3, Column 11 ...
4. Accrualofdiscount ...
5. Unrealized valuation increase (decrease):

51 Totals,Part1,Column O ... .

52 Totals,Part3, Column 8 ... .
6.  Total gain (loss) on disposals, Part 3, Column 18 .—————J...........| |
7. Deduct amounts received on disposals,Part3,Coi M § & X\ REI & _ | | |
8. Deduct amortization of premium and mortgage intei N O N E ..................................
9.  Total foreign exchange change in book value/recorded nvestment excluding accrued Interest

9.1  Totals, Part 1, Column 13 ...

9.2 Totals,Part3, Column 13 ... ..
10.  Deduct current year's other than temporary impairment recognized:

10.1 Totals, Part 1, Column 11 ..

10.2 Totals, Part 3, Column 10 ...
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1 +

2+4344+5+6-7-8+9-10) ...
12.  Total valuation allowance ...
13, Subtotal (Lines 11 pIUS 12) ...
14.  Deduct total nonadmitted amounts ........................ |
15.  Statement value of mortgages owned at end of current period (Line 13 minus Line14) ...........| |
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prioryear ......................ooo | 1,787,190
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 8) ........................oo

2.2 Additional investment made after acquisition (Part 2, Column 9) ..............................|........... 81,868 |.............. 81,868
3. Capitalized deferred interest and other:

31 Totals,Part1,Column 16 ...

3.2 Totals,Part3, Column 12 ...
4. Accrual of discount ...
5. Unrealized valuation increase (decrease):

51  Totals, Part 1, Column 13 ... (120,207)

52 Totals,Part3,Column 9 ... (120,207)
6.  Total gain (loss) on disposals, Part 3, Column 19 ... 122,115
7. Deduct amounts received on disposals, Part 3, Column 16 .........................................| | 1,365,332
8. Deduct amortization of premium and depreciation ............................oo
9. Total foreign exchange change in book/adjusted carrying value:

9.1  Totals, Part 1, Column 17 ...

9.2 Totals, Part3, Column 14 ...
10.  Deduct current year's other than temporary impairment recognized:

10.1 Totals, Part 1, Column 15 .. ...

10.2 Totals, Part 3, Column 11 ...
11.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5+6-7-8+9-

10 505,634
12. Deduct total nonadmitted amounts ....................... |
13.  Statement value at end of current period (Line 11 minusLine12) ...................ooooo | L 505,634

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prioryear ..........................ooooccco | 32,979,599
2. Cost of bonds and stocks acquired, Part 3, Column 7 ...l | 22,747,104
3. Accrual of DiSCOUNt ... ... o 255,073
4, Unrealized valuation increase (decrease):

41 Part 1, ColUMN 12 o

4.2  Part2,Section 1, Column 15 ... 10,765

4.3  Part2, Section 2, Column 13 ... . 725,759

44 Partd, Column 11 e (238,643)|............. 497,881
5. Total gain (loss) on disposals, Part 4, Column 19 ... L 310,326
6. Deduction consideration for bonds and stocks disposed of, Part 4, Column7 .......................| | 11,931,495
7. Deduct amortization of premium ... 304,616
8. Total foreign exchange change in book/adjusted carrying value:

8.1  Part1, Column 15 .

8.2 Part2, Section 1, Column 19 .. ..

8.3 Part2, Section2, Column 16 .. ...

8.4 Partd, Column 15 ... .
9. Deduct current year's other than temporary impairment recognized:

9.1 Part 1, Column 14 oo

9.2  Part2, Section 1, Column 17 ... o

9.3 Part2, Section2. Column 14 ... ...

9.4 Partd, Column 13 ..o
10.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-7+8-9)....| | 44,553,872
11. Deduct total nonadmitted amounts ...
12.  Statement value at end of current period (Line 10 minus Line 11) ... | L 44,553,872
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SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

S104

1 2 3 4
Book/Adjusted Par Value of
Description Carrying Value Fair Value Actual Cost Bonds
BONDS 1. United States .................. oo 6,868,568 |........... 6,880,700 ........... 6,915,688 |........... 6,811,542
Governments 2. Canada .........ooooiii | e e
(Including all obligations guaranteed 3. Other Countries ............ooo | |
by governments) 4. Totals ..............coco | 6,868,568 |........... 6,880,700 ........... 6,915,688|........... 6,811,542
U.S. States, Territories and Possessions (Direct and
guaranteed) 5. Totals ... | 1,929,404 |........... 1,926,895|........... 1,972,900 ........... 1,750,000
U.S. Political Subdivisions of States, Territories and
Possessions (Diresct and guaranteed) 6. Totals ..............coco | 4293157 |........... 4,375,085|........... 4341724 ........... 4,000,000
U.S. Special revenue and special assessment
obligations and all non-guaranteed obligations of
agencies and authorities of governments and their
political subdivisions 7. Totals ...............ococo oo 14,615,967 |......... 15,135,320 ......... 14,743,930 ......... 14,245,493
8. United States .................. oo 9,571,930 |........... 9,969,460 ........... 9,657,698........... 9,346,200
Industrial and Miscellaneous, Credit Tenant Loans and | 9. Canada ... e e
Hybrid Securities (unaffiliated) 10.  Other Countries ............... [............. 231,098 ............. 242,857 |............. 236,173 |............. 225,000
1. Totals ... |, 9,803,028]......... 10,212,317 |........... 9,893871|........... 9,571,200
Parent, Subsidiaries and Affiliates 12, Totals ... e
13.  TotalBonds ....................|......... 37,510,124 |......... 38,530,297 | ......... 37,868,113 |......... 36,378,235
PREFERRED STOCKS 14, United States ............oooooi oo | [
Industrial and Miscellaneous (unaffiliated) 15, Canada ..........oocooiiiii [ [
16.  Other Countries ...............|..cooo. 30134 |.............. 30134 .............. 19,368
17 Totals ... | 30134 |.............. 30134 .............. 19,368
Parent, Subsidiaries and Affiliates 18.  Totals ... [ [ L
19.  Total Preferred Stocks ........[.............. 30134 ..., 30134 |.............. 19,368
COMMON STOCKS 20.  United States .................. [ 4,988,138 (........... 4,988,138 |........... 4,385,748
Industrial and Miscellaneous (unaffiliated) 21, Canmada ................oof 32826 (.............. 32826|.............. 26,772
22.  Other Countries ............... [........... 1,992,650 (........... 1,992,650 (........... 1,875,342
23, Totals ... 7,013614]........... 7,013614(........... 6,287,862
Parent, Subsidiaries and Affiliates 24, Totals ...
25.  Total Common Stocks ........ [........... 7,013,614 ]........... 7,013614|........... 6,287,862
26. TotalStocks ................... [ 7,043748|........... 7,043,748(........... 6,307,230
27.  Total Bonds and Stocks .......|......... 44,553,872]......... 45,574,045]......... 44,175,343
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GoIS

SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

Quality Rating Per the
NAIC Designation

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4

Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of
Line 10.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

U.S. Governments

31 Classt ...

47 TOTALS ...

U.S. Special Revenue & Special Assessment Obligations etc.,

Non-Guaranteed
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SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

Quality Rating Per the

NAIC Designation

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of
Line 10.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

Industrial and Miscellaneous (unaffiliated)

6.1
6.2
6.3
6.4
6.5
6.6
6.7

Class 1
Class 2

AAAAAAAAAA 6,172,074
............ 207,880

AAAAAAAAAA 2,098,846
............. 82,631

........ 17,957,452
............ 290,511

........ 16,142,063
............ 408,625

........ 17,957,450
............ 290,511

71
72
73
74
75
7.6
7.7

Class 5
Class 6
TOTALS

Hybrid Securities

8.1
8.2
8.3
8.4
8.5
8.6
8.7

Class 1
Class 2
Class 3
Class 4

Parent, Subsidiaries and Affiliates

9.1
9.2
9.3
9.4
9.5
9.6
9.7

Class 1
Class 2
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SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations
1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Column 6 Total % From Total Total
Quality Rating Per the or Through Through Through Over Total asa % of From Column 6 Column 7 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Current Year Line 10.7 Prior Year Prior Year Traded Placed (a)

10. Total Bonds Current Year
101 Class T ..o (d)...... 14,616,447 |......... 15,851,245 ......... 11,373,504 | ........... 3,568,221 |............. 255131 (......... 45,664,548 ................ 99.371....... XXX o] XXX 45,664,546 | .....................
102 ClaSS2 ...oiiviieii e (d)re 207,880 (... 82,631 .. [ 290511 (..o 063]....... XXX oo, XXX 290,511 [ oo
103 Class3 ..o (d)r | e e L L XXX oo, XXX [
104 Classd ..o (d) e e e [ e XXX o] XXX o [
105 Classb ..o (d) e e e [ (©) e | XXX o] XXX o [
106 ClassB ........oooovieiii (). L e L L (€ L XXX oo | XXX oo [ [
107 TOTALS ... [ 14,616,447 |......... 16,059,125 |......... 11,456,135 |........... 3,568,221 |............. 255,131 (b)...... 45,955,059 |.............. 100.00....... XXX oo, XXX oo 45,955,057 | ......coooiii
108 Line10.7asa%of Column®6 ...................... | 38| 3495|. ... 2493[....... TT6| .. 056].............. 100.00....... XXX .o ] XXX o] XXX oo [ 100.00 ..o

11. Total Bonds Prior Year
111 Class T .o [ 11,641,467 |......... 16,029,740 | ........... 9,260,592 |........... 2,585,013 |............. 262,050 ....... XXX o, XXX oo 39,778,862 ................ 98.98(......... 39,648,195(............. 130,669
112 Class2 ..o [ 218976 |............. 189,649 | ... e XXX o, XXX 408,625|................. 1.02] ... 408,625, ...
113 Class3 ..o L e e e e XXX o] XXX o | e e
M4 Classd ..o L e e e e XXX o] XXX o | e e
115 Classh .o e e e e e XXX oo XXX ... (C) e L L
1.6 ClassB ... e L e L L XXX oo | XXX ... (©) e L L
17 TOTALS ..o [ 11,641,467 |......... 16,248,716 | ........... 9,450,241 |........... 2,585,013 |............. 262,050 ....... XXX o] XXX ... (®)...... 40,187,487 |.............. 100.00(......... 40,056,820 ............. 130,669
118 Line11.7asa%ofCol.8 .................ooooo [ 2897 ... 4043 ... 2352 . 643 0.65]....... XXX o] XXX oo [ 100.00....... XXX oo [ 99.67|..........ooi 0.33

122) 12. Total Publicly Traded Bonds
< 120 Class T .o [ 14,616,447 |......... 15,851,245 (......... 11,373,504 |........... 3,568,221 |............. 255131 ......... 45,664,548 |................ 99.37......... 39,648,195 |................ 98.66(......... 45,664,548 |....... XXX ...

122 Class2 ..o L 207,880 |.............. 82,631 | .. | 290511 [ ..o 063|............. 408,625|................. 1.02] ... 290,5111....... XXX ...
123 Class3 ..o L L e e e L L e e e XXX ...
124 Class4 ... L L e e L L L L e e XXX ...
125 Class b ..o L L e e L L L L e e XXX ...
126 Classb .......cooooeieveiiiinoin e e e e e L L e e XXX ...
127 TOTALS ..o L 14,616,447 |......... 16,059,125 |......... 11,456,135 |........... 3,568,221 |............. 255131 (......... 45,955,059 |.............. 100.00(......... 40,056,820 |................ 99.67(......... 45,955,059 |....... XXX ...
128 Line127asa%ofCol.6 ............coooveviniii [ B 3495). ... 2493)....... TT6| ., 056|.......c..... 100.00....... XXX, XXX, XXX o[, 100.00....... XXX ...
129  Line 12.7 as a % of Line 10.7, Col. 6, Section 10 . |................ MBI 34.95). .. 2493].. . 706, 056]....c......... 100.00]....... XXX [, XXX [, XXX o [ 100.00]....... XXX

13. Total Privately Placed Bonds
1340 Classt .o L e e e e [ 130,669 |........ccooeenn. 0.33]....... XXX |
132 Class2 ..o L L e L L L L L L XXX
133 Class3 ..o L L e L L L L L L XXX
134 Classd ..o L e e e e e [ e e XXX o |
135 Classb ..o L e e e e e [ e e XXX |
136 Class6.......cooovveviviii L L e L L L L L L [ XXX o [
137 TOTALS ..o L L e e e e e 130,669 |........ccooeenn. 0.33]....... XXX o |
138 Line13.7asa%ofCol.6 ..........oooovveiino Lo [ e e e e XXX o] XXX o] XXX o] XXX o |
139  Line 13.7asa % of Line 10.7, Col. 6, Section 10 . | ........ooooviveioe Lo foviiiiiii L L L [ XXX | XXX | XXX | XXX o [

(a) Includes $ ....0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes §............... 0 current year, §............... 0 prior year of bonds with Z designations and $.......1,054,025 current year, §............... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement. "Z*"

means the SVO could not evaluate the obligation because valuation procedures for the security class is under regulatory review.
(c) Includes §............... 0 current year, $............... 0 prior year of bonds with 5* designations and §............... 0 current year, $............... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on the insurer's certification that the issuer is current in all principal and

interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......8,241,812; NAIC 2 §............... 0;NAIC38§............... 0;NAIC4S......... 0;NAIC58.............. 0;NAIC6§......... 0.
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SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values by Major Type and Subtype of Issues

Distribution by Type

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of
Line 10.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

11
Total
Privately
Placed

1. U.S. Governments
1.1 Issuer Obligations
1.2 Single Class Mortgage-Backed/Asset-Backed Securities
1.7 TOTALS

....... 2,001,862
.......... 47,217

....... 2,049,079

2. All Other Governments
2.1 Issuer Obligations
2.2 Single Class Mortgage-Backed/Asset-Backed Securities

MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES:
2.5 Defined
2.6 DN
2.7 TOTALS

3. U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer Obligations
3.2 Single Class Mortgage-Backed/Asset-Backed Securities
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
3.3 Defined
B ONer o
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES:

3.7

4. U.S. Political Subdivisions of States, Territories & Possessions, Guaranteed
4.1 Issuer Obligations
4.2 Single Class Mortgage-Backed/Asset-Backed Securities

MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
4.3  Defined
A ONEr

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES:
45 Defined
48 OtNET .o
47 TOTALS

5. U.S. Special Revenue & Special Assessment Obligations etc., Non-Guaranteed
5.1 Issuer Obligations
5.2 Single Class Mortgage-Backed/Asset-Backed Securities

MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
5.3 Defined
B ONEr

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES:
5.5 Defined
BB OBNer L
5.7 TOTALS

784,530
....... 2,508,333

1,994,877
392,543

846,051
34,394

95

....... 3,880,491
....... 4,668,946

....... 3,165,172
....... 6,519,882

....... 3,880,492
....... 4,668,945




ANNUAL STATEMENT FOR THE YEAR 2010 oF THE Health Plan of Michigan, Inc.

60IS

SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values by Major Type and Subtype of Issues

Distribution by Type

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of
Line 10.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed

6.  Industrial and Miscellaneous
6.1 Issuer Obligations ...............ccoooiiiii
6.2 Single Class Mortgage-Backed/Asset-Backed Securities ............
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
6.3 Defined
6.4 Other ...
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED
SECURITIES:
6.5 Defined
6.6 Other ...
6.7 TOTALS .o

............ 637,397

............ 693,257

1,361,132

1,361,132

AAAAAAAAAA 9,686,532

AAAAAAAAAA 6,379,954

18,247,963

18,247,961

7. Credit Tenant Loans
7.1 lssuer Obligations ...
7.2 Single Class Mortgage-Backed Securities
7.7 TOTALS

8. Hybrid Securities
8.1 Issuer Obligations ...
8.2 Single Class Mortgage-Backed/Asset-Backed Securities ............
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
8.3 Defined
84 Other.. ...
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED
SECURITIES:
8.5 Defined
86  Other ... ..o
8.7 TOTALS .o

9.  Parent, Subsidiaries and Affiliates
9.1 Issuer Obligations ...
9.2 Single Class Mortgage-Backed/Asset-Backed Securities ............
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
9.3 Defined
9.4 Other ...
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED
SECURITIES:
9.5 Defined
9.6 Other
9.7

TOTALS
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SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values by Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over5Years | Over 10 Years Column 6 Total % From Total Total
or Through Through Through Over Total asa % of From Column 6 Column 7 Publicly Privately
Distribution by Type Less 5 Years 10 Years 20 Years 20 Years Current Year Line 10.7 Prior Year Prior Year Traded Placed
10. Total Bonds Current Year
10.1 Issuer Obligations ..o 10,856,308 |......... 8,590,572 |........ 10,282,130 |......... 3,347,601 |........... 255,033|........ 33,331,644 |.............. 7253|...... XXX .o XXX oo 33,331,644 |....................
10.2  Single Class Mortgage-Backed/Asset-Backed Securities .......................|......... 1,929,285 ......... 2,788,448 |........... 439,760 (............. 38162 (... 98|......... 5195753 |.............. 11.31]...... XXX XXX oo 5195751 | ...
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
103 Defined ... 1,193,457 |......... 3,986,848 |........... 703,767 |........... 182,458 (... 6,066,530 (.............. 13.201...... XXX .o XXX oo 6,066,530 |....................
104 Other ... e e e e e e XXX .o XXX oo
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES:
105 Defined ... e e e e e XXX oo XXX oo
106 Other ... 637,397 |........... 693,257 |............. 30478 | ... 1,361,132 |................ 296 (...... XXX ... XXX oo 1,361,132 ...
10.7 TOTALS ..o 14,616,447 |........ 16,059,125 ........ 11,456,135 |......... 3,568,221 |........... 255131|........ 45,955,059 |............. 100.00...... XXX oo XXX oo 45955057 |....................
10.8 Line10.7asa% of Column® .......................................... | 3181 ... 3495|.............. 2493 ... 7796 056]............. 100.00]...... XXX ..o | XXX ..o | XXX .o 100.00]....................
11.  Total Bonds Prior Year
11,1 lssuer Obligations ...............ccooviioiiiii 8,633,637 |......... 7,707,284 (......... 6,623,787 |......... 2,224,766 ........... 2551171 ...... XXX .| XXX oo 25444591 |............. 63.31]........ 25,313,922 |........... 130,669
11.2  Single Class Mortgage-Backed/Asset-Backed Securities .......................|......... 1,986,341(......... 3,888,672(......... 1,055,365 (........... 213,803 |.............. 6,933|...... XXX ..o XXX oo TA51114 ... 1779 ......... TASI M4
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
113 Defined ... 743511 ... 3,518,888 (......... 1,696,152 |........... 146,444 | ... ... XXX .| XXX .o 6,104,995 |.............. 15.19(......... 6,104,996 |....................
14 Other ... e e e e e XXX .o XXX o e e
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES:
115 Defined ... 277978 ......... 1,133,872 |............. T4938 | ... XXX .o XXX oo 1,486,788 |................ 370(......... 1,486,789 |....................
116 Other ... e e e e e XXX oo XXX oo e e
w 11.7 TOTALS .o 11,641,467 |........ 16,248,716 |......... 9,450,242 (......... 2,585,013]........... 262,050 ...... XXX .| XXX oo 40,187,488 |............. 100.00]........ 40,056,821 |........... 130,669
= 11.8  Line11.7asa%of Column8 ............................................... ... 2897|.............. 4043 (............. 2352 ... 643 (... 065]|...... XXX .| XXX .o 100.00]...... XXX 9967 |................ 0.33
© [12.  Total Publicly Traded Bonds
121 Issuer Obligations ..o 10,856,308 |......... 8,590,572 |........ 10,282,130 |......... 3,347,601 |........... 255,033|........ 33,331,644 |.............. 7253|........ 25,313,922 |.............. 62.99(........ 33,331,644 |...... XXX.....
12.2  Single Class Mortgage-Backed/Asset-Backed Securities .......................|......... 1,929,285(......... 2,788,448 (... ........ 439,760 (............. 38162 ... 98|......... 5195753 |.............. 1M31)......... TA51,114 ... 1779 ......... 5195753 |...... XXX.....
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
123 Defined ... 1,193,457 |......... 3,986,848 (........... 703,767 |........... 182,458 ... 6,066,530 (.............. 13.20......... 6,104,996 (.............. 15.19)......... 6,066,530 | ...... XXX......
124 Other ... e e e e e e e e XXX.....
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES:
125 Defined ... e e e e e e 1,486,789 |................ 370 . ] XXX......
126 Other ... 637,397 |........... 693,257 |............. 30478 | ... 1,361,132 |................ 296 ... 1,361,132]...... XXX.....
12.7 TOTALS ..o 14,616,447 |........ 16,059,125 ........ 11,456,135 |......... 3,568,221 |........... 255131|........ 45,955,059 |............. 100.00(........ 40,056,821 (.............. 99.67|........ 45,955,059 |...... XXX.....
128 Line127asa%ofColumn6 ... 3181 3495(.............. 2493 (................ 776 ... 056|............. 100.001...... XXX oo XXX oo XXX oo 100.00...... XXX.....
12.9  Line 12.7 as a % of Line 10.7, Column 6, Section 10 ...........................|.............. 3181 ).............. 3495|.............. 2493 |................ 776 (................ 056(............. 100.00...... XXX XXX XXX 100.00]...... XXX......
13.  Total Privately Placed Bonds
131 lssuer Obligations .............ccooeiviiiiii e e [ e e e e 130,669 |................ 033(...... XXX o
13.2  Single Class Mortgage-Backed/Asset-Backed Securities ..................oo | [ [ e e e e e XXX o |
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
133 Defined ... e e e e e e e XXX
134 Other ... e e e e e e e XXX oo
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES:
135 Defined ... e e e e e e e XXX
136 Other ... e XXX
13.7 TOTALS .o e e e e 130,669 |................ 0.33]...... XXX oo
138 Line13.7asa%of Column6 ... e e e XXX oo XXX oo XXX oo XXX oo
13.9  Line13.7 as a % of Line 10.7, Column 6, Section 10 ... e XXX oo XXX oo XXX oo XXX .o
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Investments in
Short-term Parent,
Mortgage Investment Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

1. Book/adjusted carrying value, December 31 of prioryear .....................coo 11,584,032 .......... 11,684,032 | ..o
2. Cost of short-term investments acquired ... 28,222,062 .......... 28,222,062 | ... e
3. Accrual of diSCOUNt ... 2622 . 2,622 i e [
4. Unrealized valuation increase (decrease) ...............oooooiiiiiiiiniiiii
5. Total gain (loss) on disposals ... (2,750) | ...ocoeen (2,750) | oo e
6. Deduct consideration received on disposals ....................coocoi e 31,361,031 .......... 31,361,031 ..o e
7. Deduct amortization of premium ... e L
8. Total foreign exchange change in book/adjusted carrying value ... o | e e
9. Deduct current year's other than temporary impairment recognized ... |
10. Book adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ......[........... 8,444,935|........... 8,444,935 ...
1. Deduct total nonadmitted amounts ... L L e e
12. Statement value at end of current period (Line 10 minus Line 11) ........................oo | 8,444935|........... 8444935 ...

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment: 0
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SI12  Schedule DB Part A Verification ...........cciiiiiiiiiiiiiiiiiinenenns
SI12  Schedule DB Part B Verification ...........ccciiiiiiiiiiiiiiiininenenns
SI13  Schedule DB Part C Sn 1 - Sum Replicated Assets .......................

SI14  Schedule DB Part C Sn 2 - Recon Replicated Assets

SI15 Schedule DB Verification ..........oviiiiiiiiii ittt eniiennenenns

SI16  Schedule E-Verification ..........cooiiiiiiiiiiiiii i iiennenenns

SI12, SI13, SI14, SI15, SI16
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E01  Schedule A - Part 1 Real Estate Owned ...................ccoviiiunnt.
E02 Schedule A - Part 2 Real Estate Acquired ..................coiiiiinn...
E03 Schedule A - Part 3 Real Estate Sold ....................ccovviiiinnt.
E04 Schedule B - Part 1 Mortgage LoansOwned ..........................s.
E05 Schedule B - Part 2 Mortgage Loans Acquired . .................cccvvunnn.
E06  Schedule B - Part 3 Mortgage Loans DISPOSED .........................

E01, E02, E03, E04, E05, E06
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SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year
1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 Book/ 13 14 15 16 17
Adjusted Current Year's Total
Name of Carrying Unrealized | Current Year's | Otherthan | Capitalized Foreign
Vendor or Date Type Value Valuation | (Depreciation) or | Temporary Deferred Exchange Commitment | Percentage
CUsIP Name or General NAIC Originally and Actual Fair Less Increase (Amortization)/ | Impairment | Interestand | Changein Investment | for Additional of
Identification Description Code City State Partner Designation Acquired Strategy Cost Value Encumbrances| (Decrease) Accretion Recognized Other B.J/A.C.V. Income Investment | Ownership
Joint Venture - Real Estate - Unaffiliated
............... fBarrowStreetRealEstateFundIII,LP....... ...... |Stamford ................. |CT ................| Barrow Street Capital, LLC ...| .............|. 03/06/2006 |............. [......947,626|...... 406,653 ......406,653 |......(59,842)| .......ccccvvv | eevurivvinii|vvnniinne e[ 0.268
1799999 Subtotal - Joint Venture - Real Estate - UNAMfIALEG . ... ... .. ...\ttt ettt et et e e e | 947,626 |...... 406,653 | ...... 406,653 | ...... (59,842) | oo | L XXX
Joint Venture - Other - Unaffiliated
............... Croesus Investment Partners VII, Fund of
Hedgefunds ... Pittsburgh ................ PA ... Foster Holdings ............| ............. . 08/01/2003 |..... 1B e 12,323 |....... 12,323 |..... (124,070) | . ooeeeiee [ [ e e e
............... Zazove High Yeild Convert ................|...... |LakeTahoe ...............|CA ............... | Zazove Associates .........| .............|. 04/03/2008 e 13 1733 86,658 .. ... . 86,658 . ... . B3705 ] .. e e e e
1999999 Subtotal - Joint Venture - Other - Unaffiliated . ... ........oo et e [ 17,533 | ....... 98,981 |....... 98,981 |...... (60,365) XXX
3999999 Total = UNAMIIALEA . . .. ... ..\ttt e e e e e | 985,159 | L. .. 505,634 [ ...... 505,634 |..... (120,207) | ... XXX
4099999 TOAI - AFIBIEA . .. .. ... et ettt e | L | XXX
A199999 TOWAIS . . ... oottt ettt ettt e e e e e e ettt aieeeaen oo, 965,159 .. ..., 505,634 [...... 505634 ]..... (120,207) [ oo e L e L XXX

103
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year
2 6 7 8 9

1 Location 5 10 11
3 4 Name of Date Type Actual Cost Additional
CUSIP Name or Vendor or Originally and atTimeof  |InvestmentMade|  Amount of Percentage
|dentification Description City State General Partner Acquired Strategy Acquisition | After Acquisition | Encumbrances | of Ownership

Joint Venture - Real Estate - Unaffiliated

............... TBarrow Street Real Estate Fund Il ... | Stamford ................ Barrow Street Capital, LLC | ... 03/26/2006 ... ... 81.868.... ... 0268
1799999 Subtotal - Joint Venture - Real Estate - Unaffiliated ... ... ... 81,868].... XXX
3999999 Total - Unaffiliated . ... ... . . L 81,868 Lo XXX
4099999 Total - AffIlIAtEA ... ... . e e L XXX
4199999 TORAIS . . ... 81,868 |............... Lo XXX

803
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SCHEDULE BA - PART 3

ransferred or Repaid During the Current Year

Showing Other Lon
5

-Term Invested Assets DISPOSED, T
6 7 8

1 2 Location Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 Book/ 9 10 1 12 13 14 Book/
Adjusted Current Year's | Current Year's Total Adjusted
Name of Carrying Value | Unrealized |(Depreciation)| Other Than | Capitalized Total Foreign Carrying Value Foreign
Purchaser or Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUsIP Name or Nature of Originally Disposal |Encumbrances,| Increase |(Amortization)/| Impairment | Interestand B/A.C.V. Change in | Encumbrances Gain (Loss) | Gain (Loss) Gain (Loss) Investment
Identification Description City State Disposal Acquired Date Prior Year (Decrease) Accretion Recognized Other (9+10-11+12)| BJA.C.V. on Disposal | Consideration | on Disposal | on Disposal on Disposal Income
Joint Venture - Real Estate - Unaffiliated
............... Barrow Street Real Estate
Fundll ... Stamford ................. CT .. Redemption ........ 03/06/2006 [ P 40,263 | ..o e | e e 40,263 ....... 40,263 | ..o e [
1799999 Subtotal - Joint Venture - Real Estate - Unaffiliated ........... ... ... .. . . . . . . 40263 | ... 40,263 |....... 40263 | ...
Joint Venture - Other - Unaffiliated
AAAAAAAAAAAAAAA Croesus Investment Partners
VII, Fund of Hedgefunds ..... Pittsburgh ................ PA ... Redemption ........ 08/01/2003 01/27/2010 | ... 218770 | oo | oo e e e 218770 ...... 218770 | oo | s
............... Croesus Investment Partners
VII, Fund of Hedgefunds ..... Pittsburgh ................ Redemption ........ 08/01/2003 06/23/2010 [ ...oooo AT e e e e 123,832 ...... 123,832
............... Zazove High-Yield Fund . ....| Lake Tahoe .. Redemption ... 04/03/2008 06/30/2010 .. 982467 |......982467....
1999999 Subtotal - Joint Venture - Other - Unaffiliated

21,325,069 | ...

1,325,069 | ....

3999999 Total - Unaffiliated

. 1,365,332

4099999 Total - Affiliated

4199999 Totals

...... 1,243,217

...... 1,365,332 | ...

1,365,332
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value 11 Change in Book Adjusted Carrying Value Interest Dates
3|4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F Current
0 Year's
R Rate Other Total
E Used to Book/ Unrealized Current Than Foreign Admitted Amount
| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received
CUSIP G | Bond | Desig- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When Due and During
Identification Description Code| N |CHAR| nation Cost Value Value Value Value (Decrease) Accretion Recognized BJ/ACV. of Interest Paid Accrued Year Acquired | Maturity
U.S. Governments - Issuer Obligations
252,235 260,978 250,000 250,404 12/29/200512/22/2011

313317246 ...... FEDFARMCRBK ..., .

3133MNWO ... FEDERAL HOME LN BKS . .. 277,366 ..267,890 | .. ..250,000.........263,578 07/27/2009{05/15/2012

3133XHPHY ... .. FEDERALHOMELNBKS ...... .. 269,732 ..259,718 | .. ..250,000.........257,603 07/27/12009{11/18/2011
3134A4QD9 ... .. FEDERAL HOME LN MTG CORP . . 267,273 250,000 ... 262,546 07/27/2009{07/15/2012
3134G1BR4 ... .. FEDERAL HOME LN MTG CORP . o 249,688 250,000 ... 249,637 04/21/2010{05/20/2025
3134G1YNS ..... FEDERAL HOMELNMTGCORP ............ 241,640 250,000 ... 249,628 11/04/2010 11/24/2025
3134G1PZ1 ... FEDERAL HOME LN MTG CORP CALL STEP .. . 246,115 250,000 ... 250,000 08/06/2010(08/25/2025
3134GILL6 ...... FEDERAL HOME LN MTG CORP MEDIUM ... 246,003 250,000 ... 249,756 07/12/2010{07/15/2025
313372325 ...... FEDERAL HOME LOAN BANKS . 249,170 250,000 ... 250,000 12/07/2010{12/28/2015
31359M5H2 . ... FEDERAL NATL MTG ASSN ... 262,580 250,000 ... 259,614 07/27/2009(02/16/2012
3136FMXEQ ..... FEDERAL NATL MTG ASSN ... 251,340 250,000 ... 250,787 05/25/2010(12/21/2018
3136FMXP4 ... FEDERAL NATL MTG ASSN ... 250,833 250,000 ... 253,862 05/26/201006/23/2020
3136FPH42 ... .. FEDERAL NATL MTG ASSN ... . 243,698 250,000 ... 249,681 12/01/2010{12/21/2020
3136FPJ99 ...... FEDERALNATLMTGASSN ............ 245,060 250,000 ... 250,000 11/30/2010{12/23/2025
3136FPNKO ... .. FEDERAL NATL MTG ASSN CALL STEP ... 242,978 250,000 .. 249,608 10/01/2010{10/08/2020

3136FPKMS . .... FEDERAL NATL MTG ASSN CALL STEP 09 ... 238,340 250,000 .. 249,035 09/21/2010{09/29/2025
3136FPKUO ... .. FEDERAL NATL MTG ASSN CALL STEP 09 ... 239,160 250,000 ...249241 09/22/2010{09/30/2025
3136FPLRG ..... FEDERAL NATL MTG ASSN CALL STEP 09 ... 239,330 250,000 ... 249,161 09/23/2010{09/30/2025
3136FPMJ3 ... FEDERAL NATL MTG ASSN CALL STEP 09 ... 243,500 250,000 ... 249,457 09/23/2010{09/30/2025
3136FMJ54 ... FEDERAL NATL MTG ASSN MEDIUM TER ... . 251,085 250,000 ... 249,283 06/22/2010{06/30/2020
3136FML93 ..... FEDERAL NATL MTG ASSNMEDIUMTER .......... .. 98 o 246,535 250,000 ... 249,269 06/23/2010(07/21/2025
m 3136FMWT5 . ... FEDERAL NATL MTG ASSN MEDIUM TER .100.1080 | ... 250,270 250,000 ... 249,880 07/12/2010{07/27/2020
8 3136FMYR9 ..... FEDERAL NATL MTG ASSN MEDIUM TER .. 100.2690 | ... 250,673 250,000 ... 249,765 06/04/2010 [ 12/24/2018
912828FH8 ... .. USTREASURYNOTE ................... I 101.9100 | ... 305,730 300,000 .. 299,877 05/31/2006  05/31/2011
912828FQ8 ... .. USTREASURYNOTE .................oooooee . 113.9770 284,943 250,000 250,089 08/15/2006|08/15/2016
0199999 Subtotal - U.S. Governments - Issuer Obligations ................. XX oo 6,334,530 | ....... 6,300,000 | ....... 6,341,761 . XXX . XXX
U.S. Governments - Single Class Mortgage-Backe:
36296DJ82 ...... GNMA PASS-THRU X SINGLE FAMILY 108.1510 | .......... 91,700 | .......... 84789 [ .......... 88,850 | ... | (470) 353 4,671 |07/20/2009) 10/15/2023
36296JCV5 . .....[ GNMA PASS-THRU X SINGLE FAMILY 107.0730 | ... .. . .. s, 231,265 A P ... (2,265) L0849 11,325 {09/03/2009|08/15/2039
36297FSV5 ... GNMA PASS-THRU X SINGLE FAMILY 105.8440 | ... .. 206,692 (1,175) | ... .. 668 |......... 9,020 {09/02/2009|08/15/2024
0299999 Subtotal - U.S. Governments - Single Class Mortgage-Backed/Asset- Backed XX ... 526,807 (3,910 1870 | ........ 25016 . XXX |. XXX
0399999 Subtotal - U.S. Governments . .......................cooiiiiiiiii. XX 6,880,705 |....... 6811542 |....... 6,868,568 (31,442) 46311 |....... 132,143 [ . XXX |[. XXX

U.S. States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations

4197806RT ... HAWAIST GO ... v L 1FE ... 123.1900 184,785 150,000 | ......... 178,197 (@292) [ oo e 07/1612009{12101/2016
452226V26 ... [ILLINOIS ST ... [ | [ 1FE ... 1065780 | .........373,023|.........350,000 | ......... 365942 (@236) [ oo e [ 08/31/2005|06/15/2014
576004FK6 ......|MASSST .......c.oer.nn. B I R D 1FE ... 117.0630 | ......... 117,063 | ......... 100,000 |......... 107,753 (1262) [ oo oo [ 12/23/2004| 06/01/2016
57582NSK2 ... MASSACHUSETTS STGO ... I IO PR P 1FE ... 175750 | ......... 176,363 |......... 150,000 ......... 174500 o @I | [ [ 10/22/2009| 10/01/2019
604129DG8 ... MINNESOTA ST GO ..... 1. [FE ... 109.6550 | ......... 274138 |......... 250000 | ......... 272,111 D AN oo o | 12/29/2010| 11/01/2021
6055805G0 . ... MISSISSIPPI ST TAXABLE-SERD GO ... [vee [vvn |ovnnn 1FE ... 1023550 | .......... 51,178 .......... 50000 | ..........50000 D I i e 10115/2009| 10/01/2013
917542072 ... UTAHSTGOBDS2010B ....... B IR U D 1FE ... . 935770 |......... 140,366 | .........150,000 |......... 151227 D I @)oo e [ 10/04/2010| 07/01/2020
93974CDUT ..... WASHINGTONSTVAR .................. Y PUUE I P 1FE ...... . 1152180 | ... .. 172,827 .. ..150,000 | .........167,612 A P e @2B13) [ e 07/28/2009|02/01/2017
93974CRS1 ..... WASHINGTON ST VAR PURP GOREFBDS ......... . .. R L = 109.2880 437,152 400,000 | ......... 462,062 AT4) [ e 08/02/2010{01/01/2023
1199999 Subtotal - U.S. States, Territories and Possessions (Direct and Guarameed) - Issuer Obllgatlons ............... 1,972,900 | ... XXX ... |....... 1,926,895 |....... 1,750,000 | ....... 1,929,404 16,998) XXX | XXX [ XXX 18795 |........ 50,688 |. XXX |. XXX
1799999 Subtotal - U.S. States, Territories and Possessions (Direct and Guaranteed) ...................c.cooooi|ovens 1,972,900 | ... XXX ... |....... 1,926,895 |....... 1,750,000 | ....... 1,929,404 (16,998) XXX XXX XXX | 18795 |........ 50,688 |. XXX |. XXX
U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations

052429Y84 ...... AUSTIN TEX INDPT SCHDISTREF5D ............. e 1FE ...... 428,000 |..... 114.4090 457,636 400,000 | ......... 418,966 B7U4) [ [ 06/30/2008|08/01/2015
1674855E7 ... CHICAGO ILL REF-SERA5% DUE 01-0 ............ [ooe [vvn |ovnnn 1FE ... 428,000 ... 105.7940 | .........423,176 400,000 421,547 o @2808) | e [ 06/12/2008(01/01/2018
181059KCS ... | CLARK CNTY NEV SCH DIST FOR ISLTG .. B I R D 1FE ... ..308,109 | ... 106.7440 | ... 320,232 300,000 307,339 D I B33 | oo e [ 07/15/2009{06/15/2021
234667JC8 ......| DALLAS CNTY TEXHOSPDISTLTD ....... e e 1FE ... 55,000 ... 101.7660 | ... 55,971 55,000 55,000 D i e 09/01/2009{08/15/2018
239019707 ......| DAVIS CNTY UTAH SCHDIST GO .. [RRRRRR DUSEN IR 1FE ... . 165,357 | ... 1127800 | ... 169,170 150,000 163,606 o AT [ [ 07/01/2009{06/01/2020
270083WYO ... EANES TEX INDPT SCHDIST 5.5% 08- .............| oo [von [verie. 1FE ... 267500 ... 106.3120 | ... 265,780 250,000 <. 265,054 (1628) [ oo oo [ 06/24/2009{08/01/2018
341535M41 ... FLORIDA ST BRD ED PUB ED 5% 06-01 .. I PR IR 1FE ... 428,000 | ... 109.6570 | ... 438,628 400,000 ... 422,178 (2509) [ o oveeieiiiiies [ [ 08/12/2008(06/01/2018
442330B54 ... .. HOUSTONTEXGO ...........ccoovvnnnn R P U [ 1FE ...... L 174330 .. 118.1400 | ... 177,210 150,000 ... 170,114 @A) oo [ 07/17/2009|03/01/2017
566795JV3 ...... MARICOPA CNTY ARIZ CMNTY COLLE GO . U R PUUE 1FE ...... .. 175548 | ... 114.8090 | ... 177,954 155,000 L A72917 (1,788) ..o [ 07/07/2009|07/01/2019
590485RK6 . . MESAARIZREFBDS2004 ................. N P U PO 1FE ...... L.221940 | ... 110.7790 | ... 221,558 200,000 ... 220,302 (1,838) [ ..ooovvveees [ 04/20/2010{07/01/2018
592112FP6 ... ...| METROPOLITAN GOVT NASHVILLE & GOR .. B PP U U 1FE ...... .. 451376 | ..... 109.0610 | ... 436,244 400,000 ... 449,416 (1,960) [ ....oovvveees i [ 09/22/2010{07/01/2017
597851RP1 .. MIDLOTHIAN TEX INDPT SCHDIST5.2 ...... A PUUE I P 1FE ...... ..216,500 | ..... 1104550 | ... 220,910 200,000 ...211,683 (2018) [ ..ooeee [ 07/17/2008|02/15/2016
641461JA7 ...... NEVADA ST CAP IMPT AND CULTURAL AF ... e | | IFE L .. 458508 | ..... 104.3310 | ... L A17.324 ). ..400,000|.........456,175 A P o (2333) [ e 08/27/2010|06/01/2021
6499022L0 ... NEW YORK ST DORM AUTH ST PERS ST .. I PR IO 1FE ... e 85,000 100.9360 | .......... 65608 | .. 65,000 ..........65000 D I i e [ 08/31/2009{03/15/2022
649870LV2 ... NEW YORK STHSG FINAGY STPERREV .......... O I P FE oo [, 50,000 ... 104.4650 52,233 50,000 | ...l 50,000 | oo e Lo L [ 08/27/2009|03/15/2016
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844215PG2 ..... SOUTHFIELD, Ml ... P D PO MFE ...l 423556 | ..... 1126050 | ......... 450420 (......... 400,000 (......... 418860 ... |l (1,402) [ ..o e 5125|..... 4600 |MN ....|........ 2619|........ 20,500 |06/15/200705/01/2021
917547VAG ...... UTAH ST BLDG OWNERSHIP AUTHLELEA ......... T T R MFE ... ... 25,000 ..... 100.0430 | .......... 25011 .......... 25000|.......... 25000 ... | e e 4624 |..... 4677 |MN ... |......... 148]......... 1,368 |08/26/2009| 05/15/2018
1899999 Subtotal - U.S. Political Subdivisions of States, Territories and Possessmns (Dlrect and Guaranteed) -
IsSUEr OBIGAtONS . ... .. 4341724 [0 XXX .| 4,375,065 | ....... 4,000,000 | ....... 4293157 .. (26,227) ... LOXXX L[ XXX [OXXX [ 53,003 ]....... 169,365 |. XXX |. XXX
2499999 Subtotal - U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) .....|....... 4341724 | ... XXX ... | 4,375,085 ....... 4,000,000 | ....... 4293157 | ..o (26,227) | oo e XXX L XXX [ OXXX 53,003 (....... 169,365 | . XXX . XXX
U.S. Special Revenue, Special Assessment - Issuer Obllgatlons
01030LBW4 ... .. ALABAMA INCENTIVES FINGAUTHS SPL .......... P D PO MFE ...l 140,000 | ..... 147,665 140,000 140,000 [ ..o e [ e [ ATET L 4824 (MS L L 2225 6,247 |09/18/2009|09/01/2017
040688HP1 ... .. ARIZONA WTR INFRASTRUCTURE FIN AU . U U (PO [P 1FE ...... ..337,050|..... ..342,009 | .. ..315000(.........334880 | ............oon [ (043 [ s [ 5000 | ... 4308 [AO ... |........ 8938 . ... 15,750 [06/19/2009(10/01/2021
186427AT7 ......| CLEVELAND OHIOWTRREV 5% 01-01-2 ...........[... |... |...... 1FE ...... ..262,500 ] ..... ..271,760 | .. ..250,000 ... 26147 | e (BT0) [ e [ 5000 f Lol 4491 (U)oL 6250 L 12,500 {06/15/2009{01/01/2021
249015888 JDENTONTEXUTILITY ..o [ | e 1FE ...... 159771 L ..163,530 | .. ..150,000 | ......... 155843 | ... ... e (1593) L e [ 68500 | ... 5673 (JD L] 813 9,750 |10/16/2006| 12/01/2017
45746RAHT ..... | INLAND PROTN FING CORP FLAREV .........ocooof oo |oon [oenins FE ... ..250,000 | ..... ..256,598 | .. £250,000 [ ...t .0250,000 . | [ [ e 4260 (L 4305 (U | 5325 L 3,254 (02/18/2010|07/01/2017
49130PB78 ...... KENTUCKY HSG CORPHSGREV .........vovven [vve |oen [evnnn FE ... ..235901 | ..... 225,000 225,000 234420 o [ (188 [ e | 5850 | L. 4862 () L | 658 | 6,581 (03/12/2010|07/01/2015
494224KM9 ..... | KILLEEN TEXWTRWKS ......... e e e FE ... . 229357 [ ..... 235,391 215,000 2223591 [ e (1099) | e [ 5000 [ L 4347 [FA L 4081 | 10,750 [09/28/200508/15/2017
516393JM8 ... LANSINGMICHBLDG ..................... [ U PUTR DR FE ... ..266,320 | ..... 275,978 250,000 259,869 | ... e (1310) [ e e 5000 [ L. 4336 [JD L 1,042 12,500 [12/15/2005(06/01/2017
59164GCM2 ... METRO WASTEWTR RECLAMATION DIS REV [ R PO OO FE ... ...40,000 | ..... . 40,996 40,000 240,000 [ e | e [ ATI8 L ATTAAO | AT2 2,065 (08/27/2009|04/01/2019
59334DBU7 ..... MIAMI-DADE CNTY FLAWTR & SWRREV .......... [oon |oon [oeenen FE ... 152271 L 163,211 150,000 151,917 | oo [ @) [ e | 4000 | L. 3786 [AO Ll [ 1500 | 6,000 (10/15/2009|10/01/2016
650028PA5 ... NEW YORK ST TWY AUTH ST PERS | REV . J% U R PO FE ... CATITS L 173,055 150,000 168,896 | . e (1959) [ e | 5250 | L. 3503 (MS L [ 2319 | 7,875 (07/17/2009|03/15/2019
67755CMS5 . . ... OHIOSTBLDG ...........ccccoinnnn R P P P 1FE ...... ..228966 | ..... 228,658 200,000 218934 @B s ... 5250 ..... 3673 |AO ... ... 2625 ... 10,500 [10/20/2004 {10/01/2015
m 686507CV4 .. ... ORLANDO FLA UTILS COMMN UTILS UTI ... U U N R 1FE ...... ..249658 | ..... 250,540 220,000 249537 | e 2 e s ... 5000 | ... 2828 |A0 L. | 2750 | 12/20/2010{10/01/2017
- 709223QB0 ..... PENNSYLVANIA ST TPK COMMN TPKREV ......... [... [... [...... 1FE ... ..274905 | ..... . 278,173 250,000 L.283573 | | (A343) ) s ... 5500 | ..., 3556 |JD ... 1146 )L 13,750 [04/24/2008(12/01/2013
o 731127CM6 ... POLK CNTY FLASCHDISTSALES TAX ............ [ [.oon |.oot 1FE ...... ..435440 | ..... . 422916 400,000 LAT827 | (B0 s ... 5000 | ..... 3988|AO ..., |........5000]........ 20,000 |05/23/2008|10/01/2018
- TA1765EM9 .. ... PRINCE WILLIAM CNTY VASVC AUTHW .. [ U DU 1FE ...... .. ..250,000 ] ..... 269,653 250,000 ..250000 ... | e s 2., 5000 | LL... 5063 ) L.l .. 6250 ... 12,500 [10/08/2008(07/01/2021
91335VFK7 ... UNIV PITTSBURGH OF THE COMWLTHSY ......... T FE ..o |, 255200 | ..... 274,078 250,000 255033 ..o | B8 e [ 5500 | ..., 5429 [MS L. | 4049 ... ... 13,750 [12/12/2008|09/15/2037
2599999 Subtotal - U.S. Special Revenue, Special Assessment - Issuer Obligations ......................c.o | oo, 3,939,064 |... XXX ... |....... 4,019,301 3,705,000 | ....... 3880491 | ... e (20241 ) s [ XXX [ XXX XXX [ 56,346 ... 163,772 | . XXX . XXX
U.S. Special Revenue, Special Assessment - Single Class Mortgage-Backed/Asset-Backed Securitjes
3128PES33 ..... FEDHOMELNMTG ............................. P D PO Y 41552 |..... 108.9530 | .......... 42288 |.......... 38813 |..........39159 | ... e @D 6.000]..... 5559 |[MON ...|......... 194]......... 2,335 |08/17/2006|08/01/2016
31283KWN4 ... FEDERAL HOME LN MTG CORP POOL #G1 [ U U 1. ..168336 | ..... 106.6410 | ... L 177436 | .. .. 166,386 | ... 187772 s e (299) [ e 4881..... 4486 |MON ...|......... 677|......... 8,333 |05/12/2008|04/01/2019
31335HVEO ... FEDERAL HOME LOAN 90613 5% 1/2023 [ U PUTR PR 1. ...B7,530(..... 106.2910 | ... 67,350 63,364 | ... 81789 | [ B e | 5000..... 6.739 [MON ... [......... 264 |......... 3,173 |03/31/2006|01/01/2023
3128PNCH9 ..... FHLMC PC GOLD 15 YR ............... e e e 1. L AT1,289 (L 104.5000 | ... 174,379 166,869 | ......... 170,849 [ ..o [ T9) | e 4.000..... 3.052 [MON ... [......... 556 |......... 7,518 (07/09/2009|06/01/2024
3128MCGH2 .... | FHLMCPC GOLD COMB15 ...\ e [ | onen 1., .. 180,037 | ..... 104.5000 | ... 183,634 175726 | .o 79277 [ e (B90) | e 4.000..... 3460 [MON ... [......... 586|......... 7,916 (07/07/2009| 06/01/2024
3128MMKXO ... FHLMC PC GOLD COMB 15 ...\ o | [ 1., .. 164,374 (... 104.5000 | ... 167,390 160,181 | ... 163,908 o [ QT | e 4.000..... 3.023 [MON ... [......... 534 |......... 7,216 (07/28/2009| 05/01/2024
3128KQD78 ... FHLMC PC GOLD COMB 30 . ...\ oo |eee e 1., L A79521 | ... 108.4300 | ... 185,717 171278 | oo 78123 [ [ (BA2) | e 5500 ..... 3624 [MON ... [......... 785|........ 10,300 [07/27/2009|05/01/2037
31297THAMS ... FHLMC PC GOLD COMB 30 . ...\ o |eee e 1., 220,368 | ..... 105.3790 227,529 215915 ... 219373 | [ (B2 [ e 4500..... 3697 [MON ...[......... 810|........ 10,820 [07/16/2009(02/01/2035
31207VY69 ...... FHLMCPCGOLDCOMB30 .............cooveeeeaf e | | oeeen. 1.. 191440 ..... 105.3790 197,661 187,571 [ 190,794 L AT e 4500 ..... 3637 |[MON ...|......... 703|......... 9,387 |07/16/2009| 11/01/2035
31371MBN6 ... .. FNMA 25574555% 5/2025 ....................... [... ... |...... 1.. 75270 ..... 108.0780 72,751 67313 |..........86545 | . ... | 193 5500 ..... 6.386 |MON ...|......... 309|......... 3,720 |03/31/2006|05/01/2025
31402BXE9 ..... FNMAPASS-THRU INT1SYEAR ................. ... | |..o.n. 1.. 66,872 ..... 107.0780 69,604 65003 |..........86357 | ... [ (B02) [ 4500 ..... 3350 |[MON ...|......... 244 |......... 3,256 |07/09/2009|08/01/2018
31410FWM3 .....| FNMAPASS-THRU INT1SYEAR ................. .o oo oot 1.. 132,344 | ... 106.9530 136,102 127254 oo 3146 L [ (T00) | e 5.000]..... 3391 |MON ...|......... 530 |......... 6,384 |05/08/2009|05/01/2021
31414R7J8 ...... FNMAPASS-THRU INT1SYEAR ................. ... ... |..o.e. 1.. 111490 ..... 105.0000 114,139 108,704 ... 919 [ B3 4.000]..... 2716 |MON ...|......... 362|......... 4,903 |07/14/2009|04/01/2023
31416RTGS ..... FNMAPASS-THRU INT1SYEAR ................. oo |0 |ooen. 1.. 194610 ..... 103.1410 200,504 194398 ... 194575 oo R0 e 3500 ..... 3523 |MON ...|......... 567 |......... 7,781 |07/15/2009|06/01/2024
31417KQ59 ... FNMA PASS-THRU INTA5YEAR .....oovvoevens [oe |oon [oenins 1., 223574 ..... 103.6410 230,920 222,808 | .........223392 | oo e (126) [ e | 3500..... 3459 [MON ... [......... 650 |......... 8,916 (07/23/2009|08/01/2024
31371LCDY ... FNMA PASS-THRU LNG30YEAR ........ooovvveif e |oon [oenns 1., 108,867 | ..... 105.7650 112,300 108,179 | ..o 108,169 [ i [ (5B0) | [ [ 4500..... 3542 [MON ... [......... 398 |......... 5,320 (07/07/2009|09/01/2033
31402CVZ2 ... FNMA PASS-THRU LNG30YEAR ........ooovvveif e |oon [oenns 1., 362,615 ..... 105.7650 374,966 354,527 | ...t .360,694 | i [ (BB [ e 4500..... 3616 [MON ...[........1329|........ 17,766 [07/23/2009|03/01/2034
31402DMP2 ... FNMA PASS-THRU LNG30YEAR ........ovoveeeif e |oon [oenns 1., 188,927 | ..... 103.2400 192,047 186,020 | ......... 188,438 [ .....oiiiiii e 18) | e 4.000..... 3535 [MON ... [......... 620|......... 8,379 (07/14/2009|09/01/2034
31403C6L0 ...... FNMA PASS-THRU LNG30YEAR ........ooovvveif e |oon [oenns 1., 177,712 ... 105.5780 183,216 173,536 | .o T899 o e (T50) | e 4500..... 3548 [MON ... [......... 651]......... 8,723 |07/14/2009|02/01/2036
31403DDX4 ..... FNMA PASS-THRU LNG30YEAR ........ooovvveif o |oon [oenns 1., 185,838 | ..... 107.5400 190,816 77437 | oo 184359 [ e (1200) | e 5000 ..... 2882 [MON ... [......... 739|......... 9,830 (09/11/2009|04/01/2036
31414PZM4 . ... FNMA PASS-THRU LNG30YEAR ........ I U PO BOUO 1. 113,026 | ..... 108.7850 117,379 107,900 | ..o 3587 [ [ 821 e 5500 ..... 3.026 [MON ... [......... 495|......... 6,496 (07/15/2009|03/01/2038
31416RFA6 ..... FNMA PASS-THRU LNG30YEAR ...... B PR PUDR I 1.... 170511 | ..... 103.3970 .. 175399 | .. .. 169636 | ........ 170,382 | ... e (185) e 4.000]..... 3889 |MON ...|......... 565|......... 7,644 07/02/2009|01/01/2034
31371KSH5 ... FNMA POOL #254420 6% DUE 07-01-20 . A UU O R 1.. 141495 ..... 109.9720 .. 151,073 | .. L3734 MOTE | e BT e 6.090|..... 4831 |MON ...|......... 697 |......... 8,248 |04/29/2008|07/01/2022
31371LE62 ...... FNMA POOL #254957 4% 10-01-2013B ............. ... |... |...... 1.. 28243 ..... 104.4740 .. 49178 | .. CATO720 34257 | e 3882 e 4.022 45233 |[MON ... [......... 188 |......... 1,889 |10/15/2008 | 10/01/2013
31371LHE2 ..... FNMA POOL #255029 5% 12-01-2023B .............[... |... |...... 1.. 155350 | ..... 106.4910 164,954 154,900 [ .........155203 [ ... oo O9) [ e 4500 ..... 4473 |MON ...|......... 881|......... 7,764 |04/01/2008| 12/01/2023
31371LMX4 ... FNMA POOL #255174 PASSTHRU1TOYR .......... [... |... |...... 1.. 251,460 | ..... 103.0820 . 250,143 242,664 | .........249385 | ... | BOTR) | e [ 4.000]..... 1661 |MON ...[......... 809 (......... 9,740 |12/07/2009|03/01/2014
31371LR50 ...... FNMA POOL #255308 3 5% 05-01-2014 .............[... |... |...... 1.. 169,312 | ..... 102.3530 175,407 71374 [ oo 170,048 | 295 e 3556 |..... 4214 |MON ...|......... 508|......... 6,017 |05/02/2008|05/01/2014
31371NU45 ... | FNMA POOL #257203 5% DUE 05-01-20 ............| ... [... |...... 1., 122,946 | ..... 105.2340 130,072 123,603 | ..o 123009 [ e T2 e 5081 (..... 5440 [MON ... [......... 523|......... 6,197 (05/02/2008|05/01/2028
31402RA41 ... FNMA POOL #735427 4 5% 12-01-2018 . I EUR PUTR PR 1o 160,794 | ..... 105.9380 171,037 161,450 | ... 160,985 | e e 95 [ 4461 (... 4721 [MON ... [......... 600|......... 7,278 (05/02/2008|12/01/2018
31412QWA3 ... FNMA POOL #932241 4% 12-01-2019B .............[ ... |... |...... 1 168,824 | ..... 1046410 | ......... 171,098 163,510 | ......... 168,037 [ ... oo B515) | | 4.000..... 2859 [MON ... [......... 545|......... 6,549 (12/22/2009|12/01/2019
2699999 Subtotal - U.S. Special Revenue, Special Assessment - Single Class Mongage Backed/Asset Backed
SBOUMHES . .. . e et et XXX 4,856,489 | ....... 4,608,765 ....... 4,668,946 XXX XXX [OXXX [ 16,989 [....... 219,798 |. XXX [. XXX
U.S. Special Revenue, Special Assessment - Defined Multi- idential Mortgage-Backed Securities
3133XXWS2 ..... FEDERALHMLNBKCMOY2-2015 ................ ..o |0 | [ o 196,199 | Lo 102.5160 200,259 195,345 196174 [ .o e @) [ 2600 ..... 2393 |MON ...|......... 423|......... 3,537 |04/01/2010|04/20/2015
31395MH93 ..... FHLMC MULTICLASS PREASSIGN 00640 e e [ 148837 [ L 105.3390 | ... .. 154,501 | .. 146,757 | ATB26 | L e (A08) [ e 5.000]..... 4658 |MON ...|......... 611 ......... 7,350 |01/08/2008|06/15/2014
31395AX83 ...... FHLMC MULTICLASS PREASSIGN 4.5 .............. o e B1T,906 L 107.3160 321,948 300,000 314040 [ ... | (8802 L e 4500]..... 3481 |MON ...|........1125]........ 13,500 12/03/2009{07/15/2019
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31395HW48 .. ... FHLMC MULTICLASS SER 2896 CLVAS ............ B O [P I P [P 170,664 | ..... 106.2860 | ......... 178,904 168,323 ......... 169,426 ... oo (BBE) [ 5.000]..... 4664 |MON ...|......... 701 ... 8,426 |01/08/2008|10/15/2015
31396EGF7 ..... FHLMC MULTICLASS SER 3079 CLMD5 ... A PO P e ..314625 | ..... 106.7350 | ... ..320,204 | .. ..300,000.........310186 | ... e (A343) [ 5.000]..... 3.482 | MON ... L1250 (. 15,000 [12/18/2009{03/15/2034
31394HUDT ... FHLMC REMIC SERIES 2668 ........... ..233438(..... 106.4500 | ... 239,513 225,000 0229851 i e (2851) | e 5000 ..... 3.847 [ MON s 938 11,250 [07/22/2009|03/15/2032
31394PDY6 ... FHLMC REMIC SERIES 2738 .. . ..210,563 | ..... 106.3370 | ... 212,675 200,000 206,802 | ..o | (3264) [ e 5000 ..... 3.407 [ MON .. 833 10,000 [09/29/2009|07/15/2032
31394XJ98 ...... FHLMC REMIC SERIES 2772 .. 467,281 ..... 107.0340 | ... 481,653 450,000 460,822 | ..o | (BO9T) [ e 5000 ..... 3.968 | MON L1875 22,500 |07/22/200907/15/2032
31394YNU4 ... FHLMC REMIC SERIES 2802 .. ...85837 [ ..... 101.3120 | ... . 84,234 83,142 83998 | ..o | (9N [ [ 5000 ..... 2.182 [ MON LB 4,180 (07/16/2009|05/15/2028
31396ND86 ... FHLMC REMIC SERIES 3145 .. 213602 ... 105.8130 | ... 219,103 207,067 211,951 | oo | (B [ e 4500..... 3.496 [ MON LTI 9,328 (07/22/2009|10/15/2034
31398E3H5 ... FHLMC REMIC SERIES 3545 .. .. 107,880 | ..... 101.0720 | ... 109,516 108,354 107,976 | oo o B2 e | 2120..... 2.396 [ MON L9t 2,304 (07/08/2009| 12/15/2016
31392WB33 ... FHR 2512 PE 5.5% 2/2022 ... ..57,284 (... 104.2510 | ... 60,096 57,645 57425 | oo e T2 [ 5500 ..... 6.091 [ MON C 284 3,183 (03/30/200602/15/2022
31395GRN4 .. ... FHR 2872 JE 4.5% 2/15/18 .. .. 149725 ... .. 103.7950 | ... 154,701 149,045 149073 [ ..o e @) [ 4500 ..... 4.576 | MON L5859 L 6,707 |12/16/2004|02/15/2018
31396JNA9 ...... FHR 3131 MB 5.5% 5/2030 .. ..248786 | ..... 105.6690 | ... . 264,172 250,000 249768 | ... e B30 e 5500 ..... 5.765 | MON e 13,750 {03/30/2006 | 05/15/2030
31396J5P6 ......|FHR3134PB ................ ..289172 | ..... 103.0140 | ... . 309,041 300,000 208439 | ... 25T 5.000]..... 6.002 | MON ... L1250 (L 15,000 {05/31/2006{07/15/2021
31392HWD1 ..... FNMA 2003-3HD 4.00% 9/2016 ... ....5460..... 100.1070 | ... ..1,829 1,827 1828 | . O e e 4.000]..... 3435 |MON ...|............ 6f............ 74 (05/14/2003 | 09/25/2016
31394UUM2 ... FNMA REMIC TRUST 2005-101 ..196,852 | ..... 106.8030 | ... 197,585 185,000 194916 [ ..o [ (198 [ 5.000]..... 3.125 | MON ... LT 5,396 |05/24/2010|06/25/2034
31394DEDS ..... FNMA REMIC TRUST 2005-22 . ..260,156 | ..... 106.9630 | ... 267,407 250,000 256,909 ... | RTTID) 5.000]..... 3.932 | MON 042 12,500 {09/15/2009 | 10/25/2033
31396QZ81 ... FNMA REMIC TRUST 2009-70 . 173366 ... 102.5090 | ... 176,120 171,809 173465 | oo [ ATO) [ e 3.000..... 2.672 | MON L 430 5,164 (08/28/2009|08/25/2019
31394DUST ..... FNR 2005-43EN ............... L TI019 L 102.5040 | ... 73,324 71,533 T4 | e 92 e 5000 ..... 5.363 [ MON C 298 3,592 (12/20/2005|05/25/2019
38374ETM3 ... GNMA 3.949% DUE 07-16-2033 .. .. 166,981 [ ..... 103.9010 | ... 168,136 161,823 166,882 | ..o e B [ e | 3949 (..... 1.909 | MON L5383 6,505 (12/16/2009|07/16/2033
38373MKH2 ... GNMA REMIC TRUST 2003-109 .. 207625 ..... 105.9870 | ... 211,974 200,000 204,742 o | (942 [ e 4663 (..... 3.626 | MON LTI 9,326 (07/16/2009|12/16/2030
38373SW78 ..... GNMA REMIC TRUST 2003-35 ... 182,755 | ..... 102.8980 186,188 180,945 182,699 | ..o [ (BB) [ e | 4250 ..... 3.926 [ MON ... 7S TR 5,784 (02/26/2010|03/16/2033
m 38373MMF4 ... GNMA REMIC TRUST 2004-108 .. 100,548 | ..... 103.6760 102,830 99,184 99,969 | ... | B20) [ [ 3999 (..... 3.468 [ MON ... U TR 3,968 (07/14/2009|05/16/2027
- 38374HUFS ... GNMA REMIC TRUST 2004-67 ... 261,328 | ..... 107.3440 . 268,361 250,000 | .. 257522 | ... oo RBIT) e 5077 ..... 3.950 | MON ... L1088 (... 12,693 [07/20/2009 | 06/16/2028
o 38373MR51 ... GNMA REMIC TRUST 2008-14 ... 261,699 | ..... 107.4010 . 268,501 250,000 | .. 260494 | ... o @) 5295 |..... 4.869 | MON L1103 L 13,238 [07/09/2009 | 12/16/2042
N 38373MV56 ... GNMA REMIC TRUST 2008-45 ... 256,563 | ..... 108.1790 270,448 250,000 | .. 255365 | ... e 809 [ e 5.027..... 4.687 | MON L1047 (L 12,567 [07/20/2009 | 04/16/2038
38373MY46 ..... GNMA REMIC TRUST 2008-48 ... . 262,949 | ..... 108.1490 270,372 250,000 | .. 260,384 | ... e (B34 | 5243 |..... 4.451 | MON 1,092 (.. 13,107 {07/02/2009 | 10/16/2039
38376KNS6 ... GNMA REMIC TRUST 200987 ............ ..264492..... 106.3270 | ... ..265817 | .. 250,000 | .. 258835 ... oo (BOBB) e e 5.000]..... 3.088 | MON ... 1042 12,500 10/01/2009{03/20/2034
38377DXF8 ..... GNMA REMIC TRUST 2010-104 20270620 ........... T R R T TrrTTy Frrrrrren 227138 |..... 1005020 | ......... 220,028 218929 |......... 2271819 ..o oo B8 4500]..... 3872|MON ...|......... 821|......... 3,284 |08/04/2010|06/20/2027
2799999 Subtotal - U.S. Special Revenue, Special Assessment - Defined Multi-Class Residenti
SECUMEIES ... ... 6,110,330 [ ... XXX ... [....... 6,259,530 [ ....... 5931728 (....... 6,066,530 ............... |[........ (37,206) XXX XXX XXX 23281|....... 265713 |. XXX |. XXX
3199999 Subtotal - U.S. Special Revenue, Special ASSESSMENt . ... ... ...o.oueeenie e |, 14,743,930 ... XXX ... |...... 15,135,320 [ ...... 14245493 [ ...... 14,615,967 [ ... | (68,065) XXX XXX XXX 96,616 ]....... 649,283 . XXX [. XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Qbligations
002824AT7 ...... ABBOTT LABS NT 5.875% DUE 05-15-2 ............. P D PO 1FE ...... 173,160 150,000 | ......... 148977 [ ..o o 157 | e e 5875]|..... 6.116 | MN 1126 ......... 8,813 |11/05/2008|05/15/2016
06051GEA3 ..... | BANKAMERFDGCORP .......... U U (PO [P 1FE ...... .. 135,636 | .. 125000 .. 127,269 o (B32) .o e 6.500|..... 6.205 | FA ..... ..3385 ... 8,193 |08/05/2009|08/01/2016
06406HBJ7 ......| BANKNEW YORKMTNBKENT ................... P D PO 1FE ...... ..214,056 | .. ..200,000|.........211,504 (2684) [ ..o 4500 ..... 1.887 | AO L2250 (...l 4,500 |06/17/2010|04/01/2013
06406HBL2 .. BANK NEW YORKMTNBKENT ................... P D PO 1FE ...... .. 133374 | .. ..125000|.........129,451 (281) [ e 4300]..... 3.204 | MN L. B87 ...l 5,375 |08/26/2009|05/15/2014
060505CS1 ... BANK OF AMERICA CORPORATION ... ... P D PO 1FE ...... ..155,520 | .. .. 150,000 ... 141620 47 | 5625|..... 6.925 | AO 1805 ... 8,438 |07/16/2009|10/14/2016
084664BG5 ... .. | BERKSHIRE HATHAWAY FINCORP GTDS ......... |.o. [.oo |oevee. FE ... .. 163,728 | .. 150,000 [ ... 150,723 | Lo | (253) | e e 5000 ..... 4.860 [FA ..... L2833 . 7,500 (12/11/2008|08/15/2013
097023AV7 ...... BOEINGCO ... v e FE ... . 137,123 .. .. 125000 [ .........131,381 (1857) [ e e | 5000 ..... 3.336 | MS L1840 6,250 (07/10/2009|03/15/2014
10138MAF2 ... BOTTLING GROUPLLC ... | oo e FE ... L3776 | .. .. 125000 |.........131,103 (1,997) [ oo e | 5000 ..... 3.233 | MN L T99 6,250 (07/10/2009|11/15/2013
17275RAC6 ... CISCO SYS INC 5.5% 02/22/2016 .........oovoveee | e |oen [evennn FE ... CAT167 | ..150,000 | .........172,435 (745) [ oo e | 5500 ..... 2406 [FA ..... L2956 .. 4,125 (07/27/2010|02/22/2016
17313UAE9 ..... CITIGROUP INC FDIC GTD TLGP ... [ PR PO OO FE ... .. 255073 | .. ..250,000 [ .........251443 (1,083) [ oo e | 2125(..... 1.692 | AO e 900 | 5,313 |07/14/2009|04/30/2012
191219BT0 .| COCA COLA ENTERPRISESINC ........ el e FE ... 16,573 | .. ..100,000 | ... 111,598 (3,399) [ ..o e | 7.375(..... 3513 | MS 28T 7,375 (07/10/2009|03/03/2014
20825TAAS .. CONOCOPHILLIPS CDA FDG CO INT 5 [ I U R 1FE ...... .. 113,658 | .. ..100,000 | .... 65437 | ... 3588 ... e [ 5.625 15.229 | AO 1188 L 5,625 |06/03/2009|10/15/2016
219207AB3 ...... CORNELL UNIVERSITY ................ P U N R 1FE ...... 280,245 250,000 273,475 (1,550) [ ..o e 5450 ..... 4116 |FA ..... L5877 (L 6,813 |05/11/2010{02/01/2019
24702RAG6 ..... DELL INC NT 5.625% DUE 04-15-2014 ... .. [ U U 1FE ...... 193,249 175,000 180,429 69,003 | ... e 5625|..... 4.651 | AO L2078 ...l 9,844 |04/23/2009|04/15/2014
25468PBX3 ... .. DISNEY WALT CO NEW MEDIUM TERMNT . A UU D R 1FE ...... 106,499 100,000 100,672 (... oo GAN [ 6.375]..... 5.855 | MS L2125 6,375 |10/28/2008|03/01/2012
263534BS7 ......| DUPONT E | DE NEMOURS & CO DUPON ... 1 1FE ...... 53,704 50,000 49431 256 . e 5.000]..... 5676 |JJ ..... L83 2,944 110/27/2008|01/15/2013
285661AD6 .. ELECTRONIC DATA SYS CORP NEW SRN . FUUU U T 1FE ...... 111,464 100,000 99351 | ... 224 e 6.000]..... 6.374 |FA ..... L2500 (...l 6,000 | 10/28/2008|08/01/2013
29157TAAG ... EMORY UNIVERSITY ..., U DU PR FE ... 276,570 250,000 274,295 (1483) [ .o e | 5625(..... 4.317 | MS L4688, 7,031 (05/11/2010|09/01/2019
36962GXS8 ... GEN ELECTRIC CAP CORP 5.875% 2/201 .. I U PUUR PR FE ... 210,386 200,000 200,900 | .. | (756) | oo e 5875(..... 5531 [FA ..... L4439 11,750 {03/30/2008 | 02/15/2012
36962GG57 ... GENERAL ELEC CAP CORP MTNBE ...... U DU PR 1FE ...... 155,468 150,000 152,158 (AT7 [ | | 4375|..... 3.141 | MS L2150 6,563 (08/21/2009|03/03/2012
370334BF0 ...... GENERALMLSINC ................. e e e FE ... 110,397 100,000 105,183 (A1) [ e | 5200..... 3.892 | MS L1502 5,200 (07/10/2009|03/17/2015
38141GEAS8 ..... | GOLDMAN SACHS GROUPINC ... e e e FE ... 161,157 150,000 155,967 (1334) [ oo e | 5125(..... 4.089 [JJ ..... L3545 L 7,688 (09/28/2009|01/15/2015
38141EA33 ...... GOLDMAN SACHS GROUP INC6% ....... I U PO PR FE ... 275,410 250,000 269,416 (5,084) [ .o e | 6.000..... 3.542 | MN 2500 ........ 15,000 [01/25/2010(05/01/2014
427866ANS .. HERSHEY CO FORMERLY HERSHEY FOODS . N U O 1FE ...... . 103,116 100,000 | .. 299980 ... 2 P [ 5300]..... 5.402 | MS LATET L 5,300 |10/23/2008|09/01/2011
441812KD5 ... HOUSEHOLDFINCORP ................... U U (PO [P 1FE ...... 158,201 150,000 | .. 151,637 [ ..o (B561) .o e 4750 ..... 4366 |JJ ..... ..3285 (... 7,125 |08/26/2009|07/15/2013
459200GN5 . ... INTERNATIONAL BUSINESS MACHS CORP [ U U 1FE ...... 170,952 150,000 | .. 152,942 ... e (946) [ ... e 6.500|..... 5.812 | AO L. 2,058 |......... 9,750 |10/27/2008|10/15/2013
46623ECT4 ..... J P MORGAN CHASE & COMTN SRNTST ..........[... [... [...... 1FE ...... 163,193 150,000 | .. 150,954 53287 ... e s 5375]..... 5213 | ..... L3TI8 L 8,063 |01/29/2009|01/15/2014
476556DA0 .. ... JERSEY CENTPWR&LTCO ..o [ e oot 2FE ...... . 88,757 75,000 | .. 82631 .. (T28) .o 7350 ..... 5841 |FA ..... L2297 (..l 5,513 |07/15/2009|02/01/2019
24424DAAT ... .. JOHN DEERE CAPCOMTNFDICTLG ............. [... [... [...... 1FE ...... . 258,310 250,000 | .. 254,174 (2786) [ ..o 2875]..... 1725 |JD ..... o240l 7,188 |07/14/2009|06/19/2012
47816HES2 ... .. JOHNSON BK RACINE WIS CD CLL 1.150 e e | IFE L 250,650 250,000 | .. 249,008 ... | LN T I 1150 | ..... 1.305 | MS T80 10/08/2010{09/24/2013
46625HHNS ... JPMORGAN CHASE&CO ................ [ U PUTR PR FE ... 160,109 150,000 | .. 152816 | oo [ (753) | e e 4850 ..... 4007 [JD ..... ;i TR 6,975 (07/16/2009|06/01/2014
494368AR4 .. ... KIMBERLY CLARK CORP SHELF 8 5.625 . B U VU PO FE ... 157,905 150,000 | .. 150,822 | oo [ (694) | oo e 5625(..... 5182 FA ... L3188 ..l 8,438 (10/24/2008|02/15/2012
59217EBWS ... METROPOLITAN LIFE GLBL FDG144A ............. T T FE ...... 163,163 150,000 | ......... 150743 | [ (456) | .o 5125(..... 4812 (D .. | 448|......... 7,688 |07/10/2009|06/10/2014
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value Change in Book Adjusted Carrying Value Interest Dates
3|4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F Current

6] Year's

R Rate Other Total

E Used to Book/ Unrealized Current Than Foreign Admitted Amount

| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received

CUsIP G | Bond | Desig- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When Due and During
Identification Description Code] N [CHAR| nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.CV. of Interest Paid Accrued Year Acquired | Maturity

61746SBS7 ... .. MORGAN STANLEY 5.05% . ....ooovvveeeenaaae | oee fooe | [IFE oo 245918 | ..... 100.1860 | ......... 250,465 |......... 250,000 249,942 08/17/2006|01/21/2011
61757UAH3 ... .. MORGAN STANLEY FDICGTDTLGP ......... . S ..252,160 | ..... 102.0680 | ... ..255170 | .. ..250,000|.........251,095 07/14/2009|06/20/2012
61747YCK9 ..... MORGAN STANLEY MEDIUM TERM NT SER .. 150,422 ..153,245 | .. ..150,000 (.........150,335 11/18/2009( 11/20/2014
68389XAGO ..... ORACLECORP .......c.covvviiiiiiiiinnn .. 149,963 .. 162,750 | .. ..150,000 | .........149,967 07/15/2009|07/08/2019
717081CZ4 ......|PFIZERINC .......... .. 265,173 ..260,865 | .. ..250,000(.........257,705 01/29/201003/15/2012
693476BE2 . .....| PNC FUNDING CORP .. .. 187,506 ..191,835 | .. .. 175,000 | ......... 184,209 08/26/200906/10/2014
7591EAAB9 ..... | REGIONS BK ALA MTN FDIC TLGP . .. 260,833 ..256,610 | .. ..250,000 (.........254277 07/14/2009(12/09/2011
767201AF3 ...... RIOTINTOFINUSALTD .......... .. 115,750 121,072 ..100,000 | ......... 111,481 08/07/200905/01/2014
78387GAL7 ..... | SBC COMMUNICATIONS 5.625% ... .. ..199,308 | .. ..196,222 | .. .. 175,000 f ......... 197,366 06/24/201006/15/2016
812293AB4 .. ... .| SEARIVER MARITIME FINL HLDGS 0% .. .. 136,241 .. 144267 | .. ..150,000 | ......... 143,449 01/28/2009|09/01/2012
822582AJ1 ......| SHELL INTERNATIONALFINBV ........ ..249.281 .. ..261,112 .. ..250,000 | .........249,352 01/29/2010{09/22/2019
792860AH1 .. ST PAUL TRAVELERSINC ......... . .. 164,735 ..168,368 | .. ..150,000 | .........161,935 09/15/2009|12/01/2015
478115AA6 ... ...| THE JOHN HOPKINS UNIVERSITY .. .. 269,300 ..274190 | .. ..250,000|.........268,175 05/11/2010{07/01/2019
88732JAG3 .. TIME WARNER CABLE INC .. ..105,183 | .. .. 106,163 | .. ..100,000 | .........102,697 07/16/2009|07/02/2012
929903DF6 .. .... WACHOVIACORPNEW ............. .. 148,131 .. ..149,820 | .. ..150,000 | ......... 147,988 02/10/2010{04/23/2012
949746NWT ..... WELLS FARGO & CO NEW 5.25% DUE .. ..100,000 | .. ..107,208 | .. ..100,000(.........100,000 12/03/2008 | 10/23/2012
046353AC2 .. ... ASTRAZENECAPLC .................. .. 136,290 ..134849 | .. ..125,000 (. ... 131,184 07/14/200909/15/2012
06739FFZ9 ...... BARCLAYS BK PLC e ... 99,883 . .108,008 | .. .100,000 | ..........99,915 07/07/200907/10/2014
3299999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations ......................coooooi] e, 8,511,382 ... XXX ... [....... 8 817,968 |....... 8 225,000 (....... 8,441,897 XXX [ XXX
Industrial & Miscellaneous (Unaffiliated) - Other MuItl-CIass Commercial Mortgage-Backed/Asset-Backed Securities
05947UBM9 ..... BANC AMERCMBS 2001-1 ......oovvevieeeeae [ [ [t 57,963 (.....100.3330 [ .......... 56,138 .......... 55,952 07/01/2009 | 04/15/2036
05947UREO ... .. BANCAMERCMBS 2004-2 ..........coovvvneeean oo fooe [oeiin 244,766 250,366 241,000 03/10/2010|11/10/2038
05947UHMS ..... BANK AMER CMBS 2002-2 PPURUUT PR IR 153,141 154,532 150,000 07/15/2009|07/11/2043
15200MAAS ... .. CENTERPOINT ENERGY COMP 2008-3 ............ |... ... ..ot 168,676 173,788 161,768 11/04/2009 | 02/01/2020
33736XBZ1 ..... CMO 1STUN NATLBKCOMLMTGTR20 ........oo| v fooe [ oevin 23,908 23,251 23,261 03/05/2008|01/12/2043
46625MKK4 .. ... CMO J P MORGAN CHASE COMLMTGSEC ........ | ... [... | oeens 91,227 91,713 90,268 09/26/2007|05/12/2034
22541QDJ8 ..... CSFBCOMLMTGPTC2003-C3 ... eee [ | oeenns 107,267 114,129 110,000 07/14/2009|05/15/2038
29365KAA1 ..... [ ENTERGY TEX CMOFDG 2009 FLT .......oovvvve | vee v | oo 140,646 142,439 139,534 11/20/2009|02/01/2016
52108HFL3 ......[ LBCOMMERCIALMTGTR2001-C3 ..........cooovi|vee [ | ovenns 143,992 ..140,034 | .. ..138329 | .... 07/21/2009|12/15/2028
52108HJJ4 ......[LB-UBSCMBS2002-C1 ..........ovvvvvenvnaaen | oee oo |oeeins .. 187,713 ..184,058 | .. .. 176,334 | ... 07/14/2009|03/15/2031
655356JG9 .. ....| NOMURAASSET SECSCO1998-D6 ............cooo|vve [ |ooinns .. 63,190 .. 63,401 ..59,754 | ... 07/14/2009|03/15/2030
3799999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Other MuItl-CIass CommerC|aI
Mortgage-Backed/Asset-Backed Securities .................ouiiiiiiiiii e 1,382,489 | ... XXX ... |....... 1,394,349 | ....... 1,346,200 | ....... 1,361,131 | o | (14,745) | .o XXX XXX XXX oo 8,188 (........ 64,298 |. XXX |. XXX
3899999 Subtotal - Industrial & Miscellaneous (Unaffiliated) . ... 9,893,871 | ... XXX ... |...... 10,212,317 | ....... 9,571,200 | ....... 9,803,028 | ... | 9412 oo e XXX XXX XXX | 115,892 [ ....... 415900 [. XXX |. XXX
7799999 Subtotals - Issuer Obligations . ...............ouvuiiuiiiiii i 25149573 ... XXX ... [...... 25473759 | ...... 23,980,000 | ...... 24886,710 | ... | 16,159 ..o XXX XXX XXX |...... 280,289 |....... 842,554 | . XXX |[. XXX
7899999 Subtotals - Single Class Mortgage-Backed/Asset-Backed Securities ..................ccoooveiiii] oo, 5,225,721 XXX oo | 5402,664 | ....... 5120307 | ....... 5195753 [ ... | (14528) | ..o | XXX XXX XXX | 18,859 | ....... 244814 | . XXX |[. XXX
7999999 Subtotals - Defined Multi-Class Residential Mortgage-Backed Securities ............................|....... 6,110,330 XXX ... ... 6,259,530 | ....... 5931728 | ....... 6,066,530 [ .........oooun |orennn.. (37208) [.............. ... XXX XXX XXX [....... 23281 (....... 265713 . XXX |[. XXX
8299999 Subtotals - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities .................|....... 1,382,489 XXX oo | 1,394,349 | ....... 1,346,200 | ....... 1,361,131 | oo (14,745) | .o XXX XXX XXX oo 8,188 (........ 64,298 . XXX |. XXX
8399999 Grand Total - BONAS .. ... ..ottt | 37,868,113 XXX oo 38,530,302 | ...... 36,378,235 | ...... 37510124 | ..o (50,320) | . .ovvi e e XXX XXX XXX | 330617 |...... 1417379 | . XXX |. XXX
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SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 | 4 9 10 12 13 14 15 16 17 18 19
Current Year's Total Total
Nonadmitted Unrealized Current Other than Change Foreign
Par Value Rate Per Share Amount Declared Valuation Year's Temporary in Exchange
CUsIP For- | Number Per Rate Per Book/Adjusted | Used to Obtain Actual Declared but Received But Increase/ (Amortization) | Impairment BJ/AC.V. Change in NAIC Date

Identification Description Code | eign | of Shares Share Share Carrying Value |  Fair Value Fair Value Cost Unpaid During Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./JA.CV. |Designation| Acquired
Industrial and Miscellaneous (Unaffiliated)
928662402 ..... VOLKSWAGEN AG SPONADRPREF . |.... [....|..... 922.000|.........ooo [ 32683 (....... 30134 |....... 32683]....... 30134 ....... 19,368 | ... o [ 10,765 | ... 10,765 .............. PIL...... 12/16/2010
8499999 Subtotal - Industrial and Miscellaneous (Unaffiliated) ... 30,134 XXX .o 30,134 ....... 19,368 | ... | 10,765 . ... | 10,765|.............. XXX . [, XXX
8999999 Total Preferred StOCKS . ...........uitit e | 30,134 XXX .o 30,134 |....... 19,368 ..o o [ 10,765 | ..o e 10,765 .............. XXX, [. XXX.
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SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16
Current Year's Total
Rate per Unrealized Other Than Total Foreign NAIC
Share Used Amount Nonadmitted Valuation Temporary Change in Exchange Market
CUSIP For- Number Book/Adjusted to Obtain Fair Actual Declared Received Declared Increase/ Impairment B./A.CV. Change in Indicator Date
Identification Description Code | eign of Shares | Carrying Value | Fair Value Value Cost but Unpaid During Year But Unpaid (Decrease) Recognized (Col. 13-14) B./A.CV. (a) Acquired

Industrial and Miscellaneous (Unaffiliated)

88579Y101 ....... BMCOCO ..o e e 12/16/2010
002824100 ....... ABBOTTLABS .... J TP PRTI DU IR ..| 12/16/2010
004239109 ....... ACADIARLTY TR ..ot | | e ..| 12/16/2010
HO023R105 ....... ACELTD ... e e ..| 12/16/2010
00724F101 ....... ADOBE SYSINC .. [ PRTRUUE R .| 12/16/2010
00817Y108 ....... AETNAINC ..o e e 10/18/2010
009158106 ....... AIRPRODUCTS & CHEMICALINC ..........ooovvieiei] e | e 12/16/2010
015271109 ....... ALEXANDRIA REAL ESTATEEQTYINC ..o | | ..| 12/16/2010
01741R102 ... ALLEGHENY TECHNOLOGIESINC ..........ooooiiiii e e ..| 12/16/2010
018490102 ....... ALLERGANINC .....oooiiiiiiiiiiiee e | e ..| 12/16/2010
018804104 ....... ALLIANT TECHSYSTEMS INC ..o e | e ..| 12/16/2010
023135106 ....... AMAZONCOMINC ... e e ..| 12/16/2010
023177108 ....... AMBASSADORS GROUPINC ......... e e ..| 12/08/2010
02744M108 ........ AMERICAN MED SYSHLDGSINC ........oovviiiiii e | e ..| 12/30/2010
029429107 ....... AMERICAN SCIENCE & ENGINEERING ............ocooi] o | enenn ..| 11/16/2010
029899101 ....... AMERICAN STATESWATERCO ..o e e ..| 10/20/2010
029912201 ....... AMERICAN TOWER CORP ........coooviiiiiiiiii e | e ..| 12/16/2010
031162100 ....... AMGENINC ... e ..| 11/16/2010
037389103 ....... AONCORP ..... e [ ..| 12/16/2010
037411105 ....... APACHE CORP ........cooviiiiiiiiiiiic e | e ..| 12/16/2010
037598109 ....... APOGEE ENTERPRISESINC ... e | e ..| 11/16/2010
037833100 ....... APPLE COMPUTERINC .......ooooiiiiiiiiee e | e ..| 12/16/2010
00206R102 ....... ATETINC ..o e e ..| 12/16/2010
053484101 ....... AVALONBAY COMMUNITIES INC e [P TR BT .| 12/16/2010
057224107 ....... BAKERHUGHESINC ... [ e 12/16/2010
064058100 ....... BANK NEW YORKMELLONCORP .........ccovvviiniian [eeen e 12/16/2010
060505104 ....... BANK OF AMERICA CORPORATION ....... v ..| 12/16/2010
062540109 ....... BANK OF HAWAIICORP ..o [ [ ..| 11/16/2010
075887109 ....... BECTONDICKINSON & CO .......oovviiiies [ [ ..| 12/16/2010
09062X103 ....... BIOGENIDECINC ........ccovvviiiiiiiiiiee [ e ..| 12/16/2010
09063H107 ....... BIOMED REALTY TRUSTINCCOM .......o.ovvvoviniee o e ..| 12/16/2010
09227Q100 ....... BLACKBAUD INC ... e [ ..| 11/16/2010
091935502 ....... BLACKBOARD INC ... e [ ..| 11/16/2010
095347508 ....... BLUE COAT SYSTEMSINC ... [ e ..| 122212010
097023105 ....... BOEINGCO ... e e ..| 12/16/2010
099724106 ....... BORGWARNER INC P TR FTTT I ..| 11/16/2010
101121101 ....... BOSTONPPTYSINC ..o e e ..| 12/16/2010
101137107 ....... BOSTON SCIENTIFICCORP ... [ e ..| 12/16/2010
101388106 ....... BOTTOMLINE TECHDELINC ........coooviiiiiii [ e ..| 12/30/2010
116794108 ....... BRUKERBIOSCIENCESCORP ...........ooviiie e [ ..| 12/20/2010
133131102 ....... CAMDENPPTY TR ..o e [ ..| 12/16/2010
13342B105 ....... CAMERONINTLCORP ..o e e ..| 12/16/2010
138098108 ....... CANTEL MEDICAL CORPORATION . e L .| 11/16/2010
139594105 ....... CAPELLAEDCO ..o e [ 11/16/2010
140781105 ....... CARBO CERAMICSINC ........ooiiiiiiie e [ 11/16/2010
146229109 ....... CARTERINCCOM ....... - U PUUURRN PR ..| 11/16/2010
149123101 ....... CATERPILLARINC ... [ e ..| 12/16/2010
124830100 ....... CBL&ASSOCPPTYSINC ... [ [ ..| 11/18/2010
151020104 ....... CELGENECORP .......oiiiiiiiiiiiiiiic e e ..| 12/16/2010
M22013102 ....... CERAGON NETWORKSLTD ... [ . F. ..| 12/27/2010
M22465104 ....... CHECK POINT SOFTWARE TECHADR .........coooovvvvi e [ o . ....24,148 ..| 12/16/2010
166764100 ....... CHEVRON CORPORATION .......ooviiiiei [ [ [ 552.000 .... 50,370 ..| 12/16/2010
171232101 ... CHUBBCORP .............. i e e 347.000 .... 20,695 ..| 12/16/2010
17275R102 ... CISCOSYSINC ... L [ e 716.000 .... 14,485 ..| 12/16/2010
177376100 ....... CITRIXSYSINC .. . v 622.000 .... 42,551 ..| 12/16/2010
179895107 ....... CLARCORINC ... L [ e 416.000 ... 17,842 ..| 11/16/2010
12572Q105 ....... CME GROUPINC ... i e | 44.000 .. 14,157 .| 12/16/2010
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Showing All COMMON STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16
Current Year's Total
Rate per Unrealized Other Than Total Foreign NAIC
Share Used Amount Nonadmitted Valuation Temporary Change in Exchange Market
CUSIP For- Number Book/Adjusted to Obtain Fair Actual Declared Received Declared Increase/ Impairment B./A.C.V. Change in Indicator Date
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189754104 ....... COACHINC ... L [ e 240.000 L 12/16/2010
191216100 ....... COCACOLACO ... Lo [ e 588.000 L.........] 12/16/2010
192479103 ....... COHERENTINC ..... e e e 132.000 L.........] 111612010
194162103 ....... COLGATE PALMOLIVECO ......ovivveieieieee [ [ e 165.000 L.........| 12/16/2010
201723103 ....... COMMERCIAL METAL CO ..... e e 422.000 L.........| 11/16/2010
204166102 ....... COMMVAULT SYSTEMSINC ..o [ [ [ 259.000 L.........] 10/26/2010
205306103 ....... COMPUTERPROGRAMS & SYSINC .........oovvvvii [ [ [ 77.000 L.........] 111612010
219350105 ....... CORNING INCORPORATED ............. v e 967.000 L... .| 12/16/2010
220027108 ....... CORPORATE OFFICEPPTYSTR .....oivvvieieeee e [ [ 402.000 L 12/16/2010
22943F100 ....... CTRIPCOMINTLLTD ... [ [ S D 299.000 L 12/16/2010
231021106 ....... CUMMINSINC ... [ [ e 248.000 L.........] 10/18/2010
235851102 ....... DANAHER CORP ........ivviiiiiiiiiieiie Lo [ [ 312.000 L.........| 11/16/2010
239359102 ....... DAWSON GEOPHYSICAL CO ..o [ [ [ 82.000 L.........| 11/16/2010
233153105 ....... DCTINDLTRINC ... [ [ [ 600.000 L.........] 12/16/2010
247916208 ....... DENBURY RESOURCES INCCOMNEW ... [ o 401.000 L.........] 121612010
251591103 ....... DEVELOPERS DIVERSIFIEDRLTY CORP .......oovvoe [ [ o 193.000 L.........| 12/09/2010
252603105 ....... DIAMOND FOODS INC ... [ [ [ 134.000 L.........| 11/16/2010
252784301 ....... DIAMONDROCK HOSPITALITY CO ... [ [ o 581.000 L.........] 12/16/2010
253868103 ....... DIGITALREALTY TRUSTINC ... [ [ [ 384.000 L.........] 1211612010
253922108 ....... DIME CMNTY BANCORPINC ........ooovoeiiieie [ [ e 873.000 L.........| 08/17/2010
254687114 ....... DISNEYWALT CO ...t e [ [ 491.000 L.........| 12/16/2010
261608103 ....... DRESSER-RAND GROUP INC ... e e e 399.000 L.........] 11/09/2010
26483E100 ....... DUN & BRADSTREETCORP ..........oeoviviiiiiie [ [ [ 194.000 L.........] 111612010
26613Q106 ....... DUPONT FABROS TECHNOLOGY INC .........oovvees [ [ e 405.000 L.........| 1212112010
27579R104 ....... EAST WESTBANCORPINCCOM ... [ [ e 651.000 L.........| 1212112010
281020107 ....... EDISON INTERNATIONAL ..o [ [ [ 337.000 L.........] 111612010
28238P109 ....... EHEALTHINCCOM ... [ [ [ 610.000 L.........|] 111612010
268648102 ....... EMCCORP ......coiiiiiiii L [ e 851.000 L.........| 11/16/2010
291011104 ....... EMERSON ELECTRICELECCO .......ovvvviiiieee oo [ e 264.000 L.........| 10/18/2010
26875P101 ....... EOGRESOURCESINC .........ocooviiii [ [ [ 199.000 L.........] 12/16/2010
29476L107 ....... EQUITY RESIDENTIAL ... [ [ [ 312.000 L.........] 1211612010
296315104 ....... ESCO TECHNOLOGIESINC ........ovvviiiiiiie [ [ e 125.000 L.........| 11/16/2010
297178105 ....... ESSEXPROPERTY TRUSTINC ........ccvvviiiiniiea [ [ [ 156.000 L.........| 12/06/2010
302130109 ....... EXPEDITORS INTLWASHINC ... [ [ e 309.000 L.........] 11/16/2010
302182100 ....... EXPRESS SCRIPTSINCCLA ... [ [ [ 267.000 L.........] 111612010
302257102 ....... EXTRA SPACE STORAGEINC .........ooovvvviiii [ [ [ 296.000 L.........| 12/16/2010
30231G102 ....... EXXON MOBIL CORPORATION ......oovvvieiieieen [ [ [ 404.000 L.........| 12/16/2010
315616102 ....... F5 NETWORKS INCCOM ......... e e e 82.000 L.........| 08/18/2010
346375108 ....... FORMFACTORINC ... [ [ 1,810.000 L.........] 10/18/2010
35671D857 ....... FREEPORT-MCMORAN COPPER & GOLDB ... U PUUUUURN DU 454.000 L... .| 11/16/2010
35952W103 ....... FUEL SYS SOLUTIONSINC ... [ [ e 144.000 L 12/121/2010
359523107 ....... FUELTECHINCCOM ..o [ [ [ 463.000 L 12/30/2010
368667103 ....... GEN-PROBEINC ..o [ [ 185.000 L.........] 12/23/2010
370334104 ....... GENERALMILLSINC ..o [ [ e 790.000 L.........] 12/116/2010
371559105 ....... GENESEE & WYOMINGINCCLA ......coovviiineie [ [ e 393.000 L.........| 11/16/2010
371901109 ....... GENTEXCORP ...t [ [ [ 506.000 L.........| 08/17/2010
372460105 ....... GENUINEPARTSCO ... [ [ [ 279.000 L.........] 11/16/2010
372917104 ....... GENZYME CORP-GENERALDIVISION ..........ooooovii [ [ o 265.000 L.........] 10/18/2010
38141G104 ....... GOLDMAN SACHS GROUPINC .......oovviiiiee [ [ e 264.000 L.........| 12/16/2010
39304D102 ....... GREENDOTCORP .....oovviiiiiiieiiiiieee [ [ [ 114.000 L.........| 1212112010
405217100 ....... HAIN CELESTIALGROUPINC ..o [ [ o 173.000 L.........] 111612010
418056107 ....... HASBROINC ... [ [ e 432.000 L.........] 121612010
42217K106 ....... HEALTHCAREREITINC ........cooooiii [ [ [ 510.000 L.........| 12/16/2010
427825104 ....... HERSHA HOSPITALITY TRREIT ..o [ [ [ 488.000 L.........| 12/16/2010
42809H107 ....... HESSCORPCOM ... [ [ [ 366.000 L.........] 12/16/2010
428567101 ....... HIBBETTSPORTSINC ..o [ [ [ 269.000 L.........] 111612010
431284108 ....... HIGHWOODS PROPERTIESINC ........coovvviiieie [ [ [ 298.000 ... L.........| 10/18/2010
436440101 ....... HOLOGICINC ..o JUUTY PUUUUIRN B ...2,230.000] ... L... .| 12/16/2010
437306103 ....... HOME PROPERTIESINC ...........cooovoviiii o [ [ 142.000 L 12/03/2010
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438516106 ....... HONEYWELL INTLINC ... [ [ e 418.000 L 12/16/2010
440327104 ....... HORACE MANN EDUCATORS CORPNEW .............oo oo [oeen o 516.000 ... L.........] 111612010
44107P104 ....... HOST HOTELS & RESORTS, INC. ............ e e .. 1,667.000 | ... L.........] 1211612010
459200101 ....... IBMCORP .........ooviininnes e e e 262.000 L.........| 12/16/2010
44930G107 ....... ICUMEDINC .....oviiiiiiiiiieiieee [ e 164.000 L.........| 11/16/2010
453836108 ....... INDEPENDENT BKCORPMASS ........cooooiii [ | | 286.000 L.........] 111612010
458140100 ....... INTELCORP ..........ooiien e e 1,148.000 L.........] 1211612010
459506101 ....... INTERNATIONAL FLAVORS ............. U DU T R 327.000 L... .| 11/16/2010
46145F105 ....... INVESTMENT TECHNOLOGY GROUP ........ovvvvee v | | 457.000 L 11/116/2010
465741106 ....... ITRONINC ... [ e [ 51.000 L 11/16/2010
450911102 ....... ITTINDSINC ... e e 766.000 L.........] 1211612010
46626E205 ....... J2 GLOBAL COMMUNICATONSINC ... e [ e 506.000 L.........| 11/16/2010
478160104 ....... JOHNSON & JOHNSON ... | [ e 650.000 L.........| 12/16/2010
478366107 ....... JOHNSON CONTROLS ... | e [ e 400.000 L.........] 12/16/2010
46625H100 ....... JPMORGAN CHASE & CO ..... e 1,236.000 L.........] 1211612010
48203R104 ....... JUNIPERNETWORKSINC ... e [ e 366.000 L.........| 11/16/2010
482730102 ....... KI2INC ..o L [ 146.000 L.........| 11/16/2010
49427F108 ....... KILROYREALTY CORP ... [ [ [ 151.000 L.........] 07119/2010
49446R109 ....... KIMCORLTY CORP ..ot [ [ 1,437.000 L.........| 1211712010
501044101 ....... KROGERCO ... e 1,208.000 L.........| 12/16/2010
50540R409 ....... LABORATORY CORP OF AMERHLDGS ............ocooeoifovvee [oeen [onnn 360.000 L.........| 09/21/2010
51476K103 ....... LANDAUERINC ..o [ [ [ 224.000 L.........] 111612010
517942108 ....... LASALLE HOTEL PPTYSCOM ........ v e 204.000 L.........] 1211612010
521050104 ....... LAYNE CHRISTENSEN COMPANY .........ovvviviin [ [ [ 107.000 L.........| 11/16/2010
524901105 ....... LEGGMASONINC ......oiiiiiieeeee [ e 1,299.000 L.........| 12/16/2010
531172104 ....... LIBERTY PROPERTY TRUST ..o [ [ 437.000 L.........] 10/18/2010
531914109 ....... LIFEWAY FOODSINC ... [ [ [ 193.000 L.........] 09/28/2010
535555106 ....... LINDSAYMFG CO ... Lo [ [ 144.000 L.........| 11/16/2010
535678106 ....... LINEAR TECHNOLOGY CORP ..........ovvveieveeee oo [ [ 479.000 L.........| 11/16/2010
536358107 ....... LIQUIDITY SVCSINCCOM ... [ [ [ 439.000 L.........] 10/26/2010
501889208 ....... LKQCORP .. ..o [ [ 549.000 L.........] 111612010
539830109 ....... LOCKHEEDMARTINCORP ........oooovvviiiiieiie [ [ [ 694.000 L.........| 12/16/2010
550021109 ....... LULULEMON ATHLETICAINC .......covviiiiiee [ [ [ 211.000 L.........| 02/117/2010
554382101 ....... MACERICH COMPANY (THE) ...........cooooiiieoas [ [ [ 398.000 L.........] 11/16/2010
571903202 ....... MARRIOTTINTLINCNEW ... [ [ e 146.000 L.........] 12/116/2010
571748102 ....... MARSH & MCLENNAN COSINC .......ooovoveieia [ [ e 645.000 L.........| 11/16/2010
57636Q104 ....... MASTERCARDINC ..o [ [ [ 64.000 L.........| 12/16/2010
580135101 ....... MCDONALDS CORP ... [ [ [ 502.000 L.........] 12/16/2010
582839106 ....... MEAD JOHNSON NUTRITIONCO ........ooooiiii [ [ o 310.000 L.........] 121612010
585055106 ....... MEDTRONICINC ................... v e 801.000 L... .| 12/16/2010
589584101 ....... MERIDIAN BIOSCIENCEINC ..o [ [ [ 574.000 L 11/116/2010
590876306 ....... METPROCORP ..o [ [ [ 182.000 L 11/16/2010
59156R108 ....... METLIFEINC ... ..o [ [ [ 864.000 L.........] 12/16/2010
59522J103 ....... MID-AMER APARTMENT CMNTYSINC ... [ [ [ 98.000 L.........] 12/116/2010
596278101 ....... MIDDLEBY CORP ... [ [ e 128.000 L.........| 11/16/2010
600544100 ....... MILLERHERMANIINC ... [ [ [ 154.000 L.........| 11/16/2010
603158106 ....... MINERALS TECHNOLOGIES INC ......... JUUY PUURUUR T P 183.000 L.........] 111612010
620076109 ....... MOTOROLAINC ... e [ 4,971.000 L.........] 12/116/2010
636518102 ....... NATIONAL INSTRUMENTS CORP .. e e e 288.000 L.........| 11/16/2010
637417106 ....... NATIONAL RETAILPPTYSINC ... [ [ [ 314.000 L.........| 11/16/2010
638620104 ....... NATIONWIDE HEALTH PROPERTIESINC ...........ooooo oo [ o 275.000 L.........] 12/29/2010
640491106 ....... NEOGENCORP ..o [ [ [ 355.000 L.........| 1212212010
64107N206 . ...... NET 1 UEPS TECHNOLOGIESINC ..o [ [ e 490.000 L.........| 11/16/2010
64110D104 ....... NETAPPINC ... L [ e 365.000 L.........| 12/16/2010
64110L106 ....... NETFLIXINCCOM ... [ [ [ 204.000 L.........] 12/16/2010
646025106 ....... NEW JERSEY RESOURCES CORP .........ooovoeviii oo [ o 318.000 L.........] 07119/2010
651290108 ....... NEWFIELD EXPLORATIONCO ..o [ [ e 228.000 L.........| 11/16/2010
62914B100 ....... NICINC ..o L [ e 329.000 L... .| 12/31/2010
H5833N103 ....... NOBLECORP ... L [ [ 405.000 L 12/16/2010
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655664100 ....... NORDSTROMINC ... [ [ e 341,000 L 12/16/2010
665859104 ....... NORTHERNTRCORP ..o [ [ [ 476.000 L.........] 111612010
666807102 ....... NORTHROP GRUMMAN CORP ..o [ [ [ 465.000 L.........] 1211612010
67060Y101 ....... NUTRACEUTICALINTLCORP .......coovvviiiiiiiea [ [ [ 135.000 L.........| 11/16/2010
67069D108 ....... NUTRISYSINCNEW .......... i e e 205.000 L.........| 11/16/2010
675746309 ....... OCWEN FINANCIALCORP ... [ [ [ 562.000 L.........] 11/16/2010
681936100 ....... OMEGA HEALTHCARE INVESTORS .........cooovviiiii oo [ [ 198.000 L.........|] 07119/2010
68389X105 ....... ORACLE CORPORATION ............. v 3,105.000 L... .| 12/16/2010
686688102 ....... ORMAT TECHNOLOGIESINC ... [ [ [ 74.000 L 11/116/2010
687380105 ....... ORRSTOWN FINLSVCSINC ... [ [ [ 149.000 L 11/16/2010
671074102 ....... OYO GEOSPACE CORP .......ooviiiiiiiiiiees [ [ [ 46.000 L.........] 1211712010
69331C108 ....... PG&ECORPORATION ... [ [ [ 575.000 L.........| 12/16/2010
701094104 ....... PARKER HANNIFIN CORP ... [ [ e 225.000 L.........| 10/18/2010
70159Q104 ....... PARKWAY PPTYSINC ... [ [ [ 225.000 L.........] 111612010
712704105 ....... PEOPLESUTDFINLINC ... [ [ ... 2578.000]... L.........] 1211612010
713448108 ....... PEPSICO INC e e L 261.000 ... L.........| 12/16/2010
717081103 ....... PFIZERINC ..o e e ... 1,649.000] ... L.........| 12/16/2010
717124101 ... PHARMACEUTICAL PROD DEVELOPMENT ............ooo oo [ oo o 519.000 ... L.........] 111612010
718172109 ....... PHILIPMORRISINTLINC ... [ e ..1,083.000 ... L.........] 12/116/2010
693366205 ....... PICOHOLDINGSINC ..o [ [ [ 381.000 L.........| 10/18/2010
720190206 ....... PIEDMONT OFFICERLTY TRINCCLA ... [ [ e 338.000 L.........| 12/16/2010
723787107 ....... PIONEER NATURAL RESOURCES CO .........ovvvvvis oo [ o 197.000 L.........] 111612010
724479100 ....... PITNEYBOWESINC ... [ [ [ 701.000 L.........|] 111612010
727493108 ....... PLANTRONICS INCNEW ... [ [ e 544.000 L.........| 11/16/2010
73172K104 ....... POLYCOMINC ... [ [ e 593.000 L... .| 11/16/2010
739276103 ....... POWERINTEGRATIONSINC ... [ [ [ 388.000 u.. .| 11116/2010
693506107 ....... PPG INDUSTRIALS INDSINC ... [ [ e 261.000 L.........] 08/17/2010
740189105 ....... PRECISION CASTPARTS ... [ [ [ 290.000 L.........| 12/16/2010
741503403 ....... PRICELINE.COM .......ovviiiiiiiiieeee [ [ [ 59.000 L.........| 12/16/2010
742718109 ....... PROCTER& GAMBLECO ..o [ [ [ 313.000 L.........] 12/116/2010
743315103 ....... PROGRESSIVECORP ... [ [ [ 740.000 L.........] 111612010
743410102 ....... PROLOGIS ... e e 1,801.000 L.........| 12/16/2010
744320102 ....... PRUDENTIAL FINANCIALINC ... [ [ e 481.000 L.........| 12/16/2010
744573106 ....... PUBLIC SVC ENTERPRISE GROUPINC ............oooooi oo [ o 291.000 L.........] 12/116/2010
747316107 ....... QUAKER CHEMICALCORP ..o [ [ [ 236.000 L.........] 111612010
747582104 ....... QUALITY SYSINC ... Lo [ e 203.000 L.........| 11/16/2010
748341100 ....... QUESTDIAGNOSTICSINC ... [ [ e 515.000 L.........| 12/16/2010
75281A109 ....... RANGE RESOURCES CORP RESOURCES ...............ofoeeeee [oeen [onnnn 272.000 L.........] 12/16/2010
758849103 ....... REGENCY CENTERSCORP .........cooovviiiiiis [ [ [ 464.000 L.........] 111272010
75968L105 ....... RENAISSANCE LEARNING INC .. v e 259.000 L... .| 11/16/2010
760759100 ....... REPUBLICSVCSINC ..o [ [ e 683.000 L 10/18/2010
76131IN101 ....... RETAIL OPPORTUNITY INVTSCORP ..o [ [ o 330.000 L 11/16/2010
774341101 ....... ROCKWELL COLLINS ... [ [ e 379.000 L.........] 12/16/2010
786514208 ....... SAFEWAYINC ... e [ 1,645.000 L.........] 121612010
794661302 ....... SALESFORCECOMINC ..o [ [ [ 186.000 L.........| 12/16/2010
80004C101 ....... SANDISKCORP ... L [ [ 269.000 L.........| 12/03/2010
803062108 ....... SAPIENTCORP ... [ [ [ 825.000 L.........] 111712010
81211K100 ....... SEALEDAIRCORPNEW ..o [ [ [ 708.000 L.........] 10/18/2010
81721M109 ....... SENIORHOUSINGPROP TRUST ... oo [ [ 573.000 L.........| 08/30/2010
826552101 ....... SIGMAALDRICHCORP ... [ [ e 245,000 L.........| 11/16/2010
82669G104 ....... SIGNATUREBANK ... [ [ [ 270.000 L.........] 111712010
828806109 ....... SIMON PROPERTY GROUPINC .........oooveiii oo [ e 583.000 L.........] 12/116/2010
829073105 ....... SIMPSONMFGINC ......oooviiiiiieiee [ [ [ 296.000 L.........| 11/16/2010
78440X101 ....... SLGREENREALTY CORP ........covoviiiiiiiiias [ [ [ 201.000 L.........| 12/16/2010
838518108 ....... SOUTHJERSEY INDUSTRIES ..........cooooiii [ [ [ 221.000 L.........| 09/28/2010
84470P109 ....... SOUTHSIDE BANCSHARES INC ...........oooeiii oo [ [ 295.650 L.........] 111612010
845467109 ....... SOUTHWESTERNENERGY CO ... [ [ [ 271.000 L.........| 12/16/2010
84610H108 ....... SOVRAN SELF STORAGEINC ... [ [ [ 135.000 L... .| 12/16/2010
790849103 ....... STJUDEMEDINC ..o L [ Lo 735.000 L 12/16/2010
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854502101 ....... STANLEY BLACK & DECKERINC .........oovvviiieis [ [ [ 247.000 L 12/16/2010
855244109 ....... STARBUCKS CORP ........oovvviiiieee [ [ [ 805.000 L.. ..| 09/27/2010
85590A401 ....... STARWOOD HOTELS & RESORT COM .. v e 76.000 ... L.. ..| 12/16/2010
78478V100 ....... STRHLDGSINC ..ot U FUUUR T R 229.000 ... L.. ..| 11/08/2010
867652307 ....... SUNPOWER CORPCLB ... [ [ [ 90.000 L.. ..| 11/16/2010
871503108 ....... SYMANTECCORP ... [ [ 2,738.000 L.. ..| 12/16/2010
87612E106 ....... TARGETCORPCORP ..o e [ | 333.000 L.. ..| 12/16/2010
872275102 ....... TCFFINLCORP .......... e e 723.000 L.. .| 11/16/2010
878155100 ....... TEAMINC ..o e [ 576.000 U 12/31/2010
878377100 ....... TECHNECORP ... | [ e 308.000 L 10/18/2010
88023U101 ....... TEMPUR-PEDIC INTLINC ... e e 345000 ... L.. ..| 11/16/2010
882508104 ....... TEXASINSTRSINC ......... v e 463.000 | ... L.. ..| 12/16/2010
89417E109 ....... TRAVELERS COSINC ... e [ | 473.000 L.. ..| 12/16/2010
902653104 ....... UDRINCCOM ... [ [ [ 426.000 L.. ..| 12/16/2010
902681105 ....... UGICORP ... L [ e 571.000 L.. ..| 10/18/2010
902788108 ....... UMBFINANCIALCORP .......ovviiiiiiiieiiees [ [ [ 344.000 L.. ..| 11/16/2010
904214103 ....... UMPQUA HLDGS CORP ... U PUDUUUE DRI PO 748.000 | ... L.. ..| 11/16/2010
904311107 ....... UNDER ARMOURINCCLA ...... e e e 229.000 ... L.. ..| 11/16/2010
911163103 ....... UNITED NATURAL FOODS INC ... v e 347.000 ... L.. ..| 1211772010
T 913017109 ....... UNITED TECHNOLOGIESCORP ........o.ovvvvviieien [ [ [ 618.000 L.. ..| 12/16/2010
o 91324P102 ....... UNITEDHEALTHGROUPINC ... [ [ 723.000 L.. ..| 12/16/2010
> 913915104 ....... UNIVERSAL TECHNICAL INSTITUT ... [ [ 218.000 L.. ..| 12/09/2010
918204108 ....... VFCORP ..., U PUTUUURN PO I 186.000 | ... L.. ..| 11/16/2010
91913Y100 ....... VALERO ENERGY CORP NEW ..... v ... 1,066.000 | ... L.. ..| 11/16/2010
918194101 ....... VCAANTECHINC ............. v e 712.000 ... L.. ..| 11/16/2010
92276F100 ....... VENTAS INC REITS . v e 40.000] ... L.. ..| 01/28/2010
92826C839 ....... VISAINCCLA ......... [P PUUTURE TR 210.000 ... L.. ..| 11/16/2010
929042109 ....... VORNADORLTY TR ...t e [ | 307.000 L.. ..| 12/16/2010
929740108 ....... WABTEC CORP ... v e 342,000 ... L.. ..| 11/16/2010
931422109 ....... WALGREENCO ..., v e 379.000 ... L.. ..| 12/16/2010
939653101 ....... WASHINGTON REAL ESTATE INVT TR SH . o e 235000 ... L.. ..| 12/16/2010
941848103 ....... WATERSCORP .......ooiiiiiiiiiiie v e 244000 ... L.. ..| 10/18/2010
942749102 ....... WATTS WATER TECHNOLOGIES INC ..o | e [ e 265.000 L.. ..| 11/16/2010
949746101 ....... WELLS FARGO&CONEW .............. [P PUTUUIR DU ... 1,041.000] ... L.. ..| 12/16/2010
955306105 ....... WEST PHARMACEUTICAL SERVICES ... [ e 310.000 ... L.. ..| 12/28/2010
959802109 ....... WESTERNUNCO ..........ovve U PUDUUUE DU PO 882.000 ... L.. ..| 11/16/2010
968223206 ....... WILEY JOHN & SONSINCCLA ... | [ | 382.000 L.. ..| 12/08/2010
969457100 ....... WILLIAMS COCOSINC ... e [ e 831.000 L.. ..| 10/18/2010
971867108 ....... WILSHIREBANCORPINC ... e [ e 690.000 L.........] 111612010
976657106 ....... WISCONSIN ENERGY COMMON .................. v 309.000 L.........| 10/18/2010
982357107 ....... WRIGHTMED GROUPINC ... e [ e 213.000 Lo, 11/116/2010
98956P102 ....... ZIMMERHOLDINGS INC ... e [ e 454.000 Lo 12/16/2010
989922109 ....... ZOLLMEDCORP ..................... [ UUUUUR T R 153.000 L.........] 11/16/2010
136385101 ....... CANADIAN NATURAL RESOURCES ...... v [ 739.000 ... L.........] 12/116/2010
138006309 ....... CANONINC ......oooiiiii U U F.|..... 690.000 | ... L... .| 11/16/2010
000375204 ....... ABBLTD ..ot F.|...1725000]... u.. .| 11116/2010
G1151C101 ....... ACCENTUREPLCCLA U F.|...1012000]... L... .| 12/16/2010
018805101 ....... ALLIANZAGADR ... e F.|... 1465000]... U........| 111612010
02364W105 ....... AMERICAMOVILSADECVSPONS .........ccooovviii]cnnnn. F.|..... 320.000 ... L.........| 12/16/2010
03524A108 ....... ANHEUSER BUSCH INBEV SAINVADR ..........ccooevven |ennnn. F.|..... 395.000 ... L... .| 12/16/2010
049255706 ....... ATLAS COPCO AB SPONS ADR A SERA .. O PO FLof...1,110.000] ... u.. .| 12/16/2010
054536107 ....... AXA SA ONE ADR REPRESENTS 172 ...... N . F.|...1,060.000]... L.........] 111612010
05946K101 ....... BANCO BILBAO VIZCAYA SPONS ADR ... U PO F.|... 1670.000]... L.........| 11/16/2010
06738E204 ....... BARCLAYSPLCADR .........ccovvnnnn. U DU F .. 1,305.000 | ... L.........| 11/16/2010
072730302 ....... BAYERAGADR ............... TR T F.l..... 310.000 L... .| 12/16/2010
055434203 ....... BG GROUP PLC SPONADR ...... [UUTUTUT RN F.ol..... 368.000 ... u.. .| 11116/2010
088606108 ....... BHP BILLITONLTD SPONADR ........ovovviiiiieiieai [ F.|..... 620.000 ... L... .| 12/16/2010
05565A202 ....... BNP PARIBASADR .............. P PO F. |...1,000.000]... u.. 12/16/2010
055622104 ....... BPPLCSPONADR ........covviiiiiiiiiiiiia [ F.ol..... 719.000 L 12/16/2010
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SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16
Current Year's Total
Rate per Unrealized Other Than Total Foreign NAIC
Share Used Amount Nonadmitted Valuation Temporary Change in Exchange Market
CUSIP For- Number Book/Adjusted to Obtain Fair Actual Declared Received Declared Increase/ Impairment B./A.C.V. Change in Indicator Date

Identification Description Code | eign of Shares | Carrying Value | Fair Value Value Cost but Unpaid During Year But Unpaid (Decrease) Recognized (Col. 13-14) B/A.CV. (a) Acquired
110448107 ....... BRITISH AMERN TOB PLC SPONSORED ................o.f.oeeee JF 321.000 U 11/116/2010
16939P106 ....... CHINALIFEINSCOADR ..o [ [ S 267.000 L.........] 11/16/2010
126132109 ....... CNOOCLTDADR ... [ O S 54.000 L.........] 05/19/2010
G2554F105 ....... COVIDIENPLC ... [ JF 279.000 L.........| 11/16/2010
225401108 ....... CREDIT SUISSE GROUP-SPONADR ...........coovvvii e JF 525.000 L... .| 11/16/2010
23304Y100 ....... DBS GROUP HLDGS LTD SPONSORED .................of.oeeee [ S 715.000 u.. .| 12/16/2010
25243Q205 ....... DIAGEO PLC SPNSRD ADRNEW ..........cooovviiiiiis e [ S 497.000 L... .| 12/16/2010
268780103 ....... E.ONAGSPONADR ............... I R JF 850.000 u.. 12/16/2010
36160B105 ....... GDF SUEZSPONADR ..ot [ JF 260.000 U 11/116/2010
37733W105 ....... GLAXOSMITHKLINEPLCADR ... [ S 645.000 L 12/16/2010
438128308 ....... HONDAMOTORNEWADR .........oooviiiiiiiii o [ S 715.000 L.........] 1211612010
404280406 ....... HSBC HOLDINGS PLC-SPONADR ........oovviiiiiien [ JF 955.000 L... .| 12/16/2010
453142101 ....... IMPERIAL TOBACCO GROUP ADRONE .............cov|venen JF 280.000 u.. .| 11116/2010
456837103 ....... INGGROEPNVADR ... [ L F. 3,310.000 L... .| 12/16/2010
500458401 ....... KOMATSULTDADR ... [ LFL]..0 1272000 .. u.. .| 12/116/2010
501173207 ....... KUBOTACORPADR ............ [ JFO 500.000 ... L... .| 12/16/2010
505861401 ....... LAFARGE S ASPONSORED ADR .........ovoviiiiiiiis [ .. F.|...2000.000]... u.. 12/16/2010
502441306 ....... LVMH MOET HENNESSY LOUIS VUITTON ................ [ .o.ee [ S 560.000 ... u.. 11/16/2010
570912105 ....... MARKS & SPENCERPLCADR ..........coovvviiiiiin [ F L ]... 1545000 ... u.. 11/16/2010
606769305 ....... MITSUBISHI CORP SPONSADRONE ..........c.ovenn [oennn .. F.|...1,035000]... u.. 12/16/2010
606783207 ....... MITSUBISHI ESTATELTDADR ... [ CFO 95.000 ... U........| 11/16/2010
606822104 ....... MITSUBISHI UFJ FINLGROUPINC ... [ . F.|...4060.000]... L.........] 12/16/2010
641069406 ....... NESTLE SA SPONSORED ADRREPSTG .................f.o.ee LFLf..01,198.000] ... L.........] 1211612010
654090109 ....... NIDEC CORP ADR SPONSORED ADR ..........covviiin | e JF 640.000 | ... L.........| 11/16/2010
654445303 ....... NINTENDO COLTDADR ...t [ JF 525.000 ... L.........| 11/16/2010
65535H208 . ...... NOMURAHOLDINGS INCADR ..o [ F L], 1545000 ... L.........] 111612010
66987V109 ....... NOVARTISAGADR ... [ [ S 635.000 ... L.........] 1211612010
71654V408 ....... PETROLEO BRASILEIROSAADR ........ocoiviiiiis [ JF 216.000 L.........| 11/16/2010
73755L107 ....... POTASH CORP SASKINCADR ........ e [ JF 142.000 L.........| 12/16/2010
74435K204 ....... PRUDENTIALPLCADR ... [ [ S 981.000 L.........] 11/16/2010
758204200 ....... REED ELSEVIERNV-SPONADRADR ...........oooveii [ oenns [ S 745,000 L... .| 11/16/2010
767204100 ....... RIOTINTOPLCADR ......oiiiiiiiiiiiiieeee [ JF 647.000 u.. .| 11116/2010
771195104 ....... ROCHE HLDGLTD SPONADR .......c.oviiiiiiiiiina [ JF 815.000 L.........| 12/16/2010
780259206 ....... ROYAL DUTCH SHELL PLC-ADRA ... [ [ S 687.000 L.........] 12/29/2010
80105N105 ....... SANOFI-AVENTIS ... [ [ S 805.000 L.........] 121612010
803054204 ....... SAP AG SPONSORED ADRSAP ........cvviiiiiiiin [ JF 610.000 L.........| 12/16/2010
806857108 ....... SCHLUMBERGERLTD ......ovvviiiiiieiee [ JF 264.000 L.........| 12/16/2010
826197501 ....... SIEMENSAGADR ..o [ [ S 372.000 L... .| 12/16/2010
83364L109 ....... SOCIETE GENERALE FRANCEADR ...........cooovies e LF ). 1976.000] ... u.. .| 11116/2010
835699307 ....... SONY CORP AMERN SHNEWADR ........ T P JFO 590.000 ... L... .| 12/16/2010
874039100 ....... TAIWAN SEMICONDUCTOR SPONADR ... | ennee ..F. ... 15680.000 Lo, 11/116/2010
879382208 ....... TELEFONICA SASPONSOREDADR ..........ccovvviiin | ennnen [ S 485.000 Lo 12/16/2010
881575302 ....... TESCO PLC SPONSORED ADR .........covviiiiiiiien | e . F.|...2100.000]... u.. .| 12/16/2010
881624209 ....... TEVA PHARMACEUTICAL INDSLTDADR ........ccooeoen | onnne. [ S 666.000 | ... L... .| 11/16/2010
89151E109 ....... TOTAL SA-SPONADR ...t | e JF 880.000 u.. .| 12/116/2010
892331307 ....... TOYOTAMTRCORP ..ot | e JF 371.000 L... .| 12/16/2010
899415202 ....... TULLOWOILPLC ..o | e [ S 760.000 u.. .| 12/02/2010
H89128104 ....... TYCO INTERNATIONALLTD ..o e [ S 368.000 L.........] 111612010
904784709 ....... UNILEVERNVNYSHSNEW ..o [ JF 923.000 L... .| 12/16/2010
91912E105 ....... VALESAADR ..ottt | e JF 815.000 u.. .| 12/116/2010
92857W209 ....... VODAFONE GROUPPLCADR .........oooviiiiiii | . F.|...2540.000|.........67,158 | ...... 26.440|......... 67,158 |......... 57,609 .......... 1,110 .......... 1,901 | ... | 9548 L... .| 12/16/2010
977874205 ....... WOLTERSKLUWERNVADR ... | e [ S 925.000(.........20,351|...... 22001 |......... 20,351 |......... 19894 | ............... | B0 BT u.. .| 11116/2010
92933H101 ....... WPPPLCADR ... | e JFO 472.000|.........29250...... 61.970|......... 29250 |......... 24377 | .....coooees oo 373 48T L... .| 12/16/2010
98418K105 ....... XSTRATAPLCADR ... | e L F . |...5776.000|.........27228 | ....... 4714 | ......... 27,228 |......... 18382 ... e BB | BBAT u.. 11/116/2010
98982M107 ....... ZURICH FINANCIAL SVCSADR ... | . F.]...1235.000].........32,090|...... 25984 |......... 32,090 |......... s L 105 e L U 12/16/2010
9099999 Subtotal - Industrial and Miscellaneous (Unaffiliated) ... XXX 7013614 |...... 6,287,862 |.......... 7,061 |......... 82927 |............... |........ 725759 | ... | 725,759 XXX |.. XXX ..
9799999 Total CoMMON STOCKS ... ...\t [ 7013614 ... XXX .. |...... 7013614 ...... 6,287,862 |.......... 7,051 |.........82927|............... |........ 725759 . ..o | 725759 (... XXX, |.. XXX ..
9899999 Total Preferred and CommMON SOCKS ... ... 7,043,748 (... XXX .. |...... 7,043,748 |...... 6,307,230 |.......... 7,061 |......... 82927 |............... |........ 736524 |............... | 736524 |............... XXX |.. XXX ..
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(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues .............. 27, the total $ value (included in Column 8) of all such issues §$......... 744,731.
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Bonds - U.S. Governments
3134G1BR4 ...... FEDERAL HOME LNMTG CORP ..........ooiiiiiiiiiie e 0412172010 . [UBS Lo XXX 249,625|......... 250,000.00 | .....ccoooiviin
3134G1YNS ...... FEDERALHOMELNMTG CORP ..o LoM04/2010 .. [UBS Lo XXX [ 249625|......... 250,000.00]....coeii
3134G1PZ1 ... FEDERAL HOME LN MTG CORP CALL STEP ... [ 08062010 .. [UBS ... XXX 250,000(......... 250,000.00 | ......ooooeviinn
3134G1LLG ... .. FEDERAL HOME LN MTG CORP MEDIUM ... e L 07M2/2010 .0 [UBS Lo XXX [, 249,750 |......... 250,000.00 ..o
313372325 ... FEDERAL HOME LOAN BANKS ... ... o12/07/2010 .. [UBS Lo XXX [ 250,000]......... 250,000.00]....coeii
3136FMXES ..... FEDERAL NATL MTG ASSN ... . 05/25/2010 .. [UBS ... XXX [, 249,250 |......... 250,000.00 ..o
3136FMXP4 ... .. FEDERAL NATLMTG ASSN ... o . 05/26/2010 .. [UBS .. .o XXX [ 249,000]......... 250,000.00]....coeii
3136FPH42 ...... FEDERAL NATL MTG ASSN ...t [ 1210172010 .. [UBS Lo XXX 249,625|......... 250,000.00 | ......oooovviiinn
3136FPJ99 ...... FEDERAL NATLMTG ASSN ... LoMM730/2010 .. [UBS Lo XXX [ 250,000]......... 250,000.00].....coiii
3136FPNK9 ...... FEDERAL NATLMTG ASSN CALL STEP ... o 10/01/2010 .. [UBS Lo XXX [ 2492501 ......... 250,000.00]....coeii
3136FPKMS ... FEDERAL NATL MTG ASSN CALL STEP 09 .......ooovviiieiiiiiiieeei [ 0092172010 .. [UBS ..o XXX 249,000(......... 250,000.00 | ......oooovviiinn
3136FPKUO ...... FEDERAL NATLMTG ASSN CALL STEP 09 ..o [ 009/22/2010 .. [UBS ..o XXX [ 249125|......... 250,000.00].....coiii
3136FPLRG ...... FEDERAL NATL MTG ASSN CALL STEP 09 .......ooovviiieiiiiiiieee [ 00972312010 .. [UBS ... XXX 249,125 ......... 250,000.00 | .....ccoooiviin
3136FPMJ3 ... .. FEDERAL NATLMTG ASSN CALL STEP 09 ..o [ 09/23/2010 .. [UBS ..o XXX [ 249375|......... 250,000.00]....coeii
3136FMJ54 ... FEDERAL NATLMTG ASSNMEDIUMTER ... 0 06/22/2010 .. [UBS ..o XXX [, 249,250 |......... 250,000.00 ..o
3136FMLO3 ...... FEDERAL NATLMTG ASSNMEDIUMTER ... e 0 06/23/2010 .. [UBS ..o XXX o [, 249,250 |......... 250,000.00 ..o
3136FMWT75 ... FEDERAL NATL MTG ASSNMEDIUMTER ... 071212010 .. [UBS Lo XXX [ 249875|......... 250,000.00]....coeii
3136FMYR9 ... .. FEDERAL NATLMTG ASSNMEDIUMTER ... .. 06/04/2010 .. [UBS ... ... XXX [ 249,750 ......... 250,000.00 (...
0399999 Subtotal - BONAS - U.S. GOV MMIENES ... e 4,490,875]....... 4,500,000.00|...............

m Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed)

had 604129DG8 ...... MINNESOTA ST GO oo 0 12129/2010 .. [UBS Lo XXX 272,130 ......... 250,000.00 | ......ooooeviinn
917542QT2 ...... UTAHSTGOBDS 2010B ... .o o 10/04/2010 .. [UBS Lo XXX [ 151,254 |......... 150,000.00 | ............oeint 96
93974CRS1 ... WASHINGTON STVARPURP GOREFBDS ........oooiiiiiiiiiiiiiiiiiiiiieii e . 08/02/2010 .. [UBS ...\ XXX [, 464,236|......... 400,000.00|.....coooiii,
1799999 Subtotal - Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed) ............. ... 887,620|......... 800,000.00|................... 96
Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed)
590485RK6 ...... MESAARIZREF BDS 2004 ...\t 0412012010 .. [UBS ... XXX 221,940(......... 200,000.00 [ ................ 3,111
592112FP6 ...... METROPOLITAN GOVT NASHVILLE & GOR ..o [ 09/22/2010 .. [UBS ..o XXX [ 451,376 (......... 400,000.00|......cooiiiii
641461JA7 ... NEVADA ST CAP IMPT AND CULTURALAF ... [ .. 08/27/2010 .. [UBS ... XXX [ 458,508 |......... 400,000.00|................ 5,000
2499999 Subtotal - Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed) ... .. ... ... 1,131,824 |....... 1,000,000.00|................ 8,111
Bonds - U.S. Special Revenue, Special Assessment
3133XXWS2 ... FEDERAL HM LN BK CMO Y2-2015 ... 0410172010 .. [UBS ... XXX 251,094 |......... 250,000.00 | .....cooooiviinn
31394UUM2 ... FNMA REMIC TRUST 2005-101 ..o [ . 05/24/2010 .. [UBS ... o XXX [ 196,852 (......... 185,000.00(.................. 668
38373SW78 ...... GNMA REMIC TRUST 2003-35 ...t 0021262010 .. [UBS ... XXX [, 215379 ......... 213,246.36 (... 50
38377DXF8 ...... GNMA REMIC TRUST 2010-104 20270620 ............coooiviiiiiieiiiiiiiieeeeee | 080412010 .. [UBS ...t XXX 259,375 ......... 250,000.00 | ........coovviin, 906
45746RAHT ...... INLAND PROTN FING CORP FLAREV ..o [ 02182010 .. [UBS .o XXX [ 250,000]......... 250,000.00]....coeii
49130PB78 ...... KENTUCKY HSG CORP HSG REV ..o 0 03/12/2010 .. [UBS ..o XXX 235901 ......... 225,000.00 [ ................ 2,779
686507CV4 ...... ORLANDO FLAUTILS COMMN UTIL S UTI ... [ .0 12/20/2010 .. [UBS ... XXX 249658|......... 220,000.00)................ 2,506
3199999 Subtotal - Bonds - U.S. Special REVENUE, SPECIal ASSESSMIENt ... ... ittt et et et et e e e et [ 1,658,259 ....... 1,593,246.36|................ 6,909
Bonds - Industrjal and Miscellaneous (Unaffiliated)
05947UREQ ...... BANC AMER CMBS 20042 ... .ottt o 03/10/2010 .. [UBS ..o XXX [ 244766 ......... 241,000.00 ...t 429
06406HBJT ...... BANK NEW YORK MTN BK ENT ... 2 06/17/12010 .. [UBS ..o XXX 214,188 ......... 200,000.00 [ ................ 2,025
17275RAC6 ...... CISCO SYSINC 5.5% 02/22/2016 ..o [ 0712712010 .. [UBS Lo XXX [ 174180 (......... 150,000.00 | ................ 3,621
219207AB3 ...... CORNELL UNIVERSITY ... 2 05/11/2010 .. [UBS L. XXX [, 275,025(......... 250,000.00 [ ................ 3,898
29157TAA4 ... EMORY UNIVERSITY ... 051172010 .0 [UBS Lo XXX [, 275,758 |......... 250,000.00{................ 2,852
38141EA33 ...... GOLDMAN SACHS GROUP INC 6% ..o [ o 01/25/2010 .. [UBS ..o XXX [ 2744601 ......... 250,000.00..........o.e 3,625
47816HES2 ...... JOHNSON BK RACINE WIS CD CLL 1.150 .......oovveeieiiiiieeeeee | e . 10/08/2010 .. [UBS ... XXX 248918|......... 250,000.00 | ........coooviin, 158
717081CZ4 ...... PRIZERINC ... o01/29/2010 .. [UBS Lo XXX [ 106,663 (......... 100,000.00 | ................ 1,706
78387GALT ...... SBC COMMUNICATIONS 5.625% ... [ 062412010 .. [UBS ...\ XXX 199,308 |......... 175,000.00| ... 383
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822582AJ1 ....... SHELL INTERNATIONAL FINBY ... e L0 01/29/2010 .. {UBS oo XXX oo 99,800(......... 100,000.00|................ 1,565
478115AA6 ...... THE JOHN HOPKINS UNIVERSITY ... e 051172010 .. [UBS oo XXX oo 269,300]......... 250,000.00................ 4,849
929903DF6 ...... WACHOVIACORPNEW ... ... 02/10/2010 .. |First Tennessee Bank .........................................co | XXX oo 148,131 ......... 150,000.00|................... 35
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) .......... ... [ 2,530,497]....... 2,366,000.00|.............. 25,146
8399997 SUBtOtAl - BONAS - Part 3 ... 10,699,075 ...... 10,259,246.36 |.............. 40,262
8399998 Summary item from Part 5 for BONAS ........ ... 3,651,511 (....... 3,650,000.00(................ 8,093
8399999 SUDIOMAI = BONAS ... ... 14,350,586 | ...... 13,909,246.36 | .............. 48,355
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
928662402 ....... VOLKSWAGEN AG SPONADRPREF ... 12/16/2010 UBS 922.000].............. 19,368 ...
8499999 Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) ... 19,368 |....... XXX o
8999997 Subtotal - Preferred STOCKS - Part 3 .. .. . . . 19,368 ....... XXX
8999998 Summary Item from Part 5 for Preferred STOCKS ... XXX oo
8999990 SUDIOtAl - Preferred StOCKS . ... . 19,368 ....... XXX oo
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
88579Y101 ...... BMCO CO o L A2116/2010 . [UBS o 492.000(.............. 40,373]|....... XXX oo
002824100 ....... ABBOTT LABS ..o 1211612010 .. {UBS oo 762.000(.............. 40,369|....... XXX o
T 004239109 ....... ACADIARLTY TR ..o L A2116/2010 0 [UBS o 310.000|................ 5485|....... XXX oo
w H0023R105 ...... ACELTD ..o CoA2116/2010 .. [UBS oo 126.000|................ 7,031....... XXX o
- 00724F101 ....... ADOBE SYSINC ... L A2116/2010 .0 [UBS oo 755.000].............. 249901 ....... XXX oo
00817Y108 ...... AETNAINC L. o 10/18/2010 .. |{UBS oo 540.000(.............. 15,999 |....... XXX o
009158106 ....... AIRPRODUCTS & CHEMICALINC ... CoA2116/2010 .. [UBS oo 357.000(.............. 27,991 ....... XXX o
015271109 ....... ALEXANDRIAREAL ESTATEEQTYINC ... e L A2116/2010 .0 [UBS oo 159.000(.............. 10,204 ....... XXX oo
01741R102 ...... ALLEGHENY TECHNOLOGIESINC ... CoA2116/2010 .. [UBS oo 575.000(.............. 28,8011 ....... XXX o
018490102 ....... ALLERGAN INC ... L A2116/2010 0 [UBS o 330.000].............. 21,775 ... XXX oo
018804104 ....... ALLIANT TECHSYSTEMS INC ... CoA2116/2010 .. [UBS oo 370.000(.............. 26,798 ....... XXX o
023135106 ....... AMAZON COMINC ... 1211612010 .. [UBS oo 235.000(.............. 31,697 (....... XXX o
023177108 ....... AMBASSADORS GROUPINC ... e o 12008/2010 .. [UBS oo 193.000(................ 2,355|....... XXX oo
02744M108 ...... AMERICANMED SYSHLDGSINC ... Co1213002010 L. {UBS oo 338.000(................ 6,447 |....... XXX o
029429107 ....... AMERICAN SCIENCE & ENGINEERING ... oTM6/2010 . [UBS o 42.000|................ 3,266 ....... XXX oo
029899101 ....... AMERICAN STATESWATERCO ... . 10/20/2010 .. {UBS oo 99.000................ 3614|....... XXX o
029912201 ....... AMERICAN TOWER CORP ... L A2116/2010 . [UBS Lo 597.000|.............. 26,387 1|....... XXX oo
031162100 ....... AMGEN INC ... oTM6/2010 . [UBS Lo 275.000].............. 15,366 |....... XXX oo
037389103 ....... AONCORP ... o 1211612010 .. [UBS oo 332.000(.............. 12,734 |....... XXX o
037411105 ....... APACHE CORP ... L A2116/2010 . [UBS Lo 270.000].............. 27,8081 ....... XXX oo
037598109 ....... APOGEE ENTERPRISESINC ... o M16/2010 L {UBS oo 413.000(................ 5386 |....... XXX o
037833100 ....... APPLE COMPUTERINC ... L A2116/2010 .0 [UBS o 286.000].............. 66,548 |....... XXX oo
00206R102 ...... AT&TINC ... CoA2116/2010 . |{UBS oo 1,468.000(.............. 40,385]....... XXX o
053484101 ....... AVALONBAY COMMUNITIESINC ... CoA2116/2010 .. [UBS oo 133.000|.............. 11,442|....... XXX o
057224107 ....... BAKERHUGHES INC ... .. o 12116/2010 .. [VARIOUS o ATT.261|.............. 23,559 |....... XXX oo
064058100 ....... BANKNEW YORKMELLON CORP ... CoA2116/2010 . |{UBS oo 1,499.000(.............. 42,283 ....... XXX o
060505104 ....... BANK OF AMERICA CORPORATION ... e L A2116/2010 0. [UBS Lo 1,712.000(.............. 25,896 |....... XXX oo
062540109 ....... BANK OF HAWAIILCORP ... o o M16/2010 L {UBS oo 333.000(.............. 15,685|....... XXX o
075887109 ....... BECTONDICKINSON & CO ... CoA2116/2010 .. [UBS oo 184.000|.............. 14,038|....... XXX o
09062X103 ...... BIOGEN IDEC INC ... o L A2116/2010 . [UBS o 486.000|.............. 26,527 |....... XXX oo
09063H107 ...... BIOMED REALTY TRUSTINC COM ... e CoA2116/2010 .. [UBS oo 473.000(................ 8,463 |....... XXX o
09227Q100 ...... BLACKBAUD INC ... oTM6/2010 .0 [UBS Lo 295.000|................ 7,030|....... XXX oo
091935502 ....... BLACKBOARD INC ... o M16/2010 L {UBS oo 154.000|................ 6,569 |....... XXX o
095347508 ....... BLUE COAT SYSTEMSINC ... 1202212010 00 [UBS o 360.000|................ 9,894 1...... XXX oo
097023105 ....... BOEING CO ... L A2116/2010 . [UBS Lo 442.000|.............. 28,641|....... XXX oo
099724106 ....... BORGWARNER INC ... o o M16/2010 L {UBS oo 265.000(.............. 11,967 |....... XXX o
101121101 ....... BOSTONPPTYSINC ... 1201602010 . [UBS Lo 263.000].............. 18,051(....... XXX oo
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101137107 ....... BOSTON SCIENTIFIC CORP ... e 1201672010 .. [UBS oo [ 7,158.000|.............. 50,7241 ....... XXX
101388106 ....... BOTTOMLINE TECHDELINC ... [ 1213072010 .0 [UBS o 107.000 | ............ooe. 2,406]....... XXX [
116794108 ....... BRUKER BIOSCIENCES CORP ...t e 12202010 L. [UBS o [ 751.000.............. 11,393 (... XXX
133131102 ... CAMDEN PPTY TR ... [ L 12M6/2010 0 [UBS Lo 441.000(.............. 19,275]....... XXX [
13342B105 ... CAMERON INTLCORP ... e 1211672010 .. [UBS o [ 920.000(.............. 35596 |....... XXX
138098108 ....... CANTEL MEDICAL CORPORATION ..ot [ LTMB/2010 0 [UBS Lo 173.000 (... 3,326]....... XXX [
139594105 ....... CAPELLAED CO ..o LoTNM6/2010 0 [UBS Lo 167.000(.............. 12,692]....... XXX [
140781105 ....... CARBO CERAMICS INC ... e o TM6/2010 .. [UBS o [ 207.000(.............. 15,071|....... XXX
146229109 ....... CARTERINC COM ..o LTINM6/2010 0 [UBS Lo 564.000.............. 14,1581 ....... XXX [
149123101 ....... CATERPILLARING ... e 1201672010 .. [UBS o [ 248.000(.............. 17422|....... XXX o
124830100 ....... CBL&ASSOCPPTYSINC ... LTINM8I2010 0 [UBS Lo 397.000 ... 6,356 ]....... XXX [
151020104 ....... CELGENE CORP ... L12M6/2010 0 [UBS Lo 388.000(.............. 23,058 |....... XXX [
M22013102 ...... CERAGON NETWORKS LTD ...\t L F [ 1212772010 L0 [UBS L 529.000(................ 5934|....... XXX o
M22465104 ...... CHECK POINT SOFTWARE TECHADR ..o [ L12M6/2010 0 [UBS Lo 522.000(.............. 18,145]....... XXX [
166764100 ....... CHEVRON CORPORATION ... e 1211672010 .. [UBS o [ 552.000.............. 43,353 ]....... XXX
171232101 ... CHUBB CORP ... L 12M6/2010 0 [UBS Lo 347.000(.............. 17,902]....... XXX [
17275R102 ...... CISCOSYSINC ..o 1211672010 .. [UBS o [ 919.000.............. 21418]....... XXX o
177376100 ....... CITRIXSYSINC ..o e 1201672010 .. [UBS oo [ 627.000.............. 30,593(....... XXX
179895107 ....... CLARCORING ... LTINM6I2010 0 [UBS Lo 416.000.............. 14,363 ]....... XXX [
12572Q105 ... CME GROUP INC ... e 1211672010 .. [UBS o [ 44.000(.............. 13,827 ... XXX
T 189754104 ....... COACHINC ... L 12M6/2010 0 [UBS Lo 288.000(.............. 10,605]....... XXX [
w 191216100 ....... COCACOLACO oo e 1201612010 .. [UBS o [ 588.000.............. 32,706 |....... XXX o
N 192479103 ... COHERENT INC ... LoTIM6/2010 0 [UBS Lo 132.000 | ...........eeee 4336]....... XXX [
194162103 ....... COLGATE PALMOLIVE CO ... L 12M6/2010 0 [UBS Lo 170.000 | .............. 13,551 ... XXX [
201723103 ....... COMMERCIAL METAL CO ... e 1672010 .. [UBS o [ 422.000(................ 6,454 |....... XXX o
204166102 ....... COMMVAULT SYSTEMSINC ... 1072672010 .0 [UBS oo 259.000 ..o 6,432]....... XXX [
205306103 ....... COMPUTER PROGRAMS & SYSINC ... oo e o TM6/2010 .. [UBS o [ 77.000 (... 343 XXX
219350105 ....... CORNING INCORPORATED ......c.oiiiiiiiiiiee e L1216/2010 0 [UBS Lo [ 1,068.000(.............. 18,5101....... XXX [
220027108 ....... CORPORATE OFFICEPPTYS TR ...t L12M6/2010 0 [UBS Lo 402.000(.............. 14,943]....... XXX [
22943F100 ....... CTRIP COMINTLLTD ..ot L F 121612010 L [UBS o 299.000(.............. 13,587 |....... XXX
231021106 ....... CUMMINS INC ..o L 10M8/2010 .. [UBS oo 340.000.............. 21512)....... XXX [
235851102 ....... DANAHER CORP ... e o TM6/2010 .. [UBS o [ 200.000(.............. 11,997 (... XXX
239359102 ....... DAWSON GEOPHYSICAL CO ... [ LoTM6/2010 0 [UBS Lo 82.000................ 2017....... XXX [
233153105 ....... DCTINDLTRINC ..o e 1211672010 .. [UBS oo [ 938.000(................ 46461....... XXX o
247916208 ....... DENBURY RESOURCES INC COMNEW ... e 1201612010 .. [UBS o [ 401.000(................ 6,537 |....... XXX
251591103 ....... DEVELOPERS DIVERSIFIED RLTY CORP ........oooiiiiiiiiie [ Lo 12009/2010 .0 [UBS oo 193.000 | .............e. 259 ....... XXX [
252603105 ....... DIAMOND FOODS INC ... e o TM6/2010 .. [UBS o [ 176.000|................ 6,525|....... XXX
252784301 ....... DIAMONDROCK HOSPITALITY CO ..o [ L 12M6/2010 0 [UBS Lo 581.000|................ 5340]....... XXX [
253868103 ....... DIGITALREALTY TRUSTINC ... e 1201672010 .. [UBS o [ 398.000(.............. 20426]....... XXX
253922108 ....... DIME CMNTY BANCORP INC ... L 08712010 .0 [UBS oo 874.000(.............. 10,542]....... XXX [
254687114 ... DISNEY WALT CO ..o L 12M6/2010 0 [UBS Lo 498.000(.............. 16,467 ....... XXX [
261608103 ....... DRESSER-RAND GROUP INC ... e 110972010 .. [UBS o [ 399.000(.............. 15,646 |....... XXX
26483E100 ...... DUN & BRADSTREET CORP ...t [ LTINM6/2010 0 [UBS Lo 250.000.............. 18,957 |....... XXX [
26613Q106 ...... DUPONT FABROS TECHNOLOGY INC ... e 1212172010 L. [UBS o [ 405.000(................ 9,420....... XXX
27579R104 ...... EAST WEST BANCORP INCCOM ... e L 1202172010 0 [UBS Lo 651.000.............. 11,603 ]....... XXX [
281020107 ....... EDISON INTERNATIONAL ... e LTNM6/2010 0 [UBS Lo 337.000(.............. 11,262]....... XXX [
28238P109 ...... EHEALTHINC COM ... e o TM6/2010 .. [UBS o [ 610.000|................ 8,993|....... XXX
268648102 ....... EMC CORP ... LoTNM6/2010 0 [UBS Lo [ 1,059.000 | .............. 19,152]....... XXX [
291011104 ....... EMERSON ELECTRICELEC CO ... e 1071812010 .. [UBS o [ 264.000(.............. 12126 |....... XXX
26875P101 ...... EOGRESOURCES INC ... e L 12M6/2010 0 [UBS Lo 199.000(.............. 19,418]....... XXX [
294761107 ....... EQUITY RESIDENTIAL ... e 1211612010 .. [UBS oo [ 540.000(.............. 18,677 ....... XXX [
296315104 ....... ESCO TECHNOLOGIES INC ... e o TM6/2010 .. [UBS o [ 125.000|................ 42721....... XXX
297178105 ....... ESSEXPROPERTY TRUST INC ... e 1200672010 .0 [UBS oo 159.000 | .............. 14,4781 ....... XXX [
302130109 ....... EXPEDITORS INTLWASH INC ... e o TM6/2010 .. [UBS o [ 327.000(.............. 13,333 ... XXX
302182100 ....... EXPRESS SCRIPTSINC CLA ... | L 11M6/2010 L. JUBS oo [ 337.000.............. 17,258 ....... XXX o [




ANNUAL STATEMENT FOR THE YEAR 2010 oF THE Health Plan of Michigan, Inc.

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
3 4 5

Foreign

Date
Acquired

Name of Vendor

6
Number
of Shares
of Stock

Actual Cost

Par Value

9
Paid for
Accrued Interest
and Dividends

1 2
CUsSIP
Identification Description
302257102 ....... EXTRA SPACE STORAGEINC .....................o
30231G102 ... EXXON MOBIL CORPORATION ...
315616102 ....... FSNETWORKSINCCOM ...
346375108 ....... FORMFACTORINC ...
35671D857 ...... FREEPORT-MCMORAN COPPER & GOLDB ..............
35952W103 ...... FUEL SYSSOLUTIONSINC ...
359523107 ....... FUELTECHINCCOM ..............co
36866T103 ....... GEN-PROBEINC ...
370334104 ....... GENERALMILLSINC ...,
371559105 ....... GENESEE & WYOMINGINCCLA ..........................
371901109 ....... GENTEXCORP ...
372460105 ....... GENUINEPARTSCO ...
372917104 ... GENZYME CORP-GENERALDIVISION .....................
38141G104 ... GOLDMAN SACHS GROUPINC ...................co
39304D102 ...... GREENDOTCORP ...
405217100 ....... HAIN CELESTIALGROUPINC ..............................
418056107 ....... HASBROINC ...
42217K106 ...... HEALTHCAREREITINC ....................................
427825104 ....... HERSHA HOSPITALITY TRREIT ...........................
42809H107 ...... HESSCORPCOM ... ...,
T 428567101 ....... HIBBETT SPORTSINC ................. .
w 431284108 ....... HIGHWOODS PROPERTIESINC ............................
w 436440101 ....... HOLOGICINC ... ...
437306103 ....... HOME PROPERTIESINC ...
438516106 ....... HONEYWELL INTLINC ...
440327104 ....... HORACE MANN EDUCATORS CORPNEW ................
44107P104 ...... HOST HOTELS & RESORTS, INC. ..........................
459200101 ....... IBMCORP ... .
44930G107 ...... ICUMEDINC ...... ...
453836108 ....... INDEPENDENTBKCORPMASS ............................
458140100 ....... INTELCORP ... .
459506101 ....... INTERNATIONALFLAVORS ...,
46145F105 ....... INVESTMENT TECHNOLOGY GROUP .....................
465741106 ....... ITRONINC ...
450911102 ....... ITTINDSINC ...
46626E205 ...... J2 GLOBAL COMMUNICATONSINC ........................
478160104 ....... JOHNSON & JOHNSON ...
478366107 ....... JOHNSONCONTROLS ...
46625H100 ...... JPMORGANCHASE&CO ...,
48203R104 ...... JUNIPERNETWORKSINC ...
48273U102 ...... KI12INC .
49427F108 ....... KILROYREALTYCORP ...
49446R109 ...... KIMCORLTYCORP ...
501044101 ....... KROGERCO ... ...
50540R409 ...... LABORATORY CORP OF AMERHLDGS ...................
51476K103 ...... LANDAUERINC ... ...
517942108 ....... LASALLE HOTEL PPTYSCOM ...............ocoo
521050104 ....... LAYNE CHRISTENSEN COMPANY .........................
524901105 ....... LEGGMASONINC ...
531172104 ....... LIBERTY PROPERTYTRUST ...
531914109 ....... LIFEWAY FOODSINC ...
535555106 ....... LINDSAYMFGCO ...
535678106 ....... LINEAR TECHNOLOGYCORP ...
536358107 ...... LIQUIDITY SVCSINCCOM ...
501889208 ....... LKQCORP ... o

... 12116/2010 ..
... 12/16/2010 ..
... 08/18/2010 ..
... 10/18/2010 ..
... 11/16/2010 ..
... 1212172010 ..
... 12/30/2010 ..
... 12123/2010 ..
... 12/16/2010 ..
... 11/116/2010 ..
... 08/17/2010 ..
... 11/16/2010 ..
... 10/18/2010 ..
... 12/16/2010 ..
... 1212172010 ..
... 11/16/2010 ..
... 12116/2010 ..
... 12116/2010 ..
... 12/16/2010 ..
... 12116/2010 ..
... 11/16/2010 ..
... 10/18/2010 ..
... 12/16/2010 ..
... 12/03/2010 ..
... 12116/2010 ..
... 11/16/2010 ..
... 12116/2010 ..
... 12/16/2010 ..
... 11/16/2010 ..
... 11/16/2010 ..
... 12/16/2010 ..
... 11/16/2010 ..
... 11/16/2010 ..
... 11/16/2010 ..
... 12116/2010 ..
... 11/16/2010 ..
... 12116/2010 ..
... 12/16/2010 ..
... 12116/2010 ..
... 11/16/2010 ..
... 11/16/2010 ..
... 07119/2010 ..
... 1211772010 ..
... 12116/2010 ..
... 09/21/2010 ..
... 11/16/2010 ..
... 12116/2010 ..
... 11/16/2010 ..
... 12116/2010 ..
... 10/18/2010 ..
... 09/28/2010 ..
... 11/16/2010 ..
... 11/16/2010 ..
... 10/26/2010 ..
.. 11/16/2010 ..

............. 296.000
............. 478.000
............. 113.000

............. 379.000

........... 1,489.000
........... 1,491.000
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539830109 ....... LOCKHEED MARTINCORP ...
550021109 ....... LULULEMON ATHLETICAINC ..............................
554382101 ....... MACERICH COMPANY (THE) ...........ocooiii
571903202 ....... MARRIOTTINTLINCNEW ... ...
571748102 ....... MARSH & MCLENNANCOSINC ............................
57636Q104 ...... MASTERCARDINC ...
580135101 ....... MCDONALDS CORP ...
582839106 ....... MEAD JOHNSON NUTRITIONCO ..........................
585055106 ....... MEDTRONICINC ...,
589584101 ....... MERIDIAN BIOSCIENCEINC .....................o
590876306 ....... METPROCORP ... ...
59156R108 ...... METLIFEINC ... ...
59522J103 ....... MID-AMER APARTMENT CMNTYSINC ....................
596278101 ....... MIDDLEBY CORP ... ..o
600544100 ....... MILLERHERMANINC .................
603158106 ....... MINERALS TECHNOLOGIESINC ...........................
620076109 ....... MOTOROLAINC ... ..
636518102 ....... NATIONAL INSTRUMENTSCORP ..........................
637417106 ....... NATIONAL RETAILPPTYSINC ...
638620104 ....... NATIONWIDE HEALTH PROPERTIESINC .................
T 640491106 ....... NEOGENCORP ...
w 64107N206 ...... NET 1 UEPS TECHNOLOGIESINC .........................
'S 64110D104 ...... NETAPPINC ... ...
64110L106 ....... NETFLIXINCCOM ... ...
646025106 ....... NEW JERSEY RESOURCESCORP .........................
651290108 ....... NEWFIELD EXPLORATIONCO ...
62914B100 ...... NICINC ...
H5833N103 ...... NOBLECORP ...
655664100 ....... NORDSTROMINC ...
665859104 ....... NORTHERNTRCORP ...,
666807102 ....... NORTHROP GRUMMANCORP .............................
67060Y101 ...... NUTRACEUTICALINTLCORP ...
67069D108 ...... NUTRISYSINCNEW ...,
675746309 ....... OCWEN FINANCIALCORP ...
681936100 ....... OMEGA HEALTHCARE INVESTORS .......................
68389X105 ...... ORACLE CORPORATION ...
686688102 ....... ORMAT TECHNOLOGIESINC ...............oooo
687380105 ....... ORRSTOWN FINLSVCSINC ...
671074102 ....... OYOGEOSPACECORP ...
69331C108 ...... PG&ECORPORATION ...
701094104 ....... PARKERHANNIFINCORP ...,
70159Q104 ... .. PARKWAY PPTYSINC ...
712704105 ....... PEOPLESUTDFINLINC ......................co
713448108 ....... PEPSICOINC ...
717081103 ....... PFIZERINC ... ...
717124101 ....... PHARMACEUTICAL PROD DEVELOPMENT ...............
718172109 ....... PHILIPMORRISINTLINC ..............
693366205 ....... PICOHOLDINGSINC ...
720190206 ....... PIEDMONT OFFICERLTY TRINCCLA ....................
723787107 ....... PIONEER NATURAL RESOURCESCO .....................
724479100 ....... PITNEYBOWESINC ................
727493108 ....... PLANTRONICSINCNEW ...
73172K104 ...... POLYCOMINC ... ..o
739276103 ....... POWER INTEGRATIONSINC ..........................
693506107 ....... PPGINDUSTRIALSINDSINC ...

... 12116/2010 ..
... 02/17/2010 ..
... 11/16/2010 ..
... 12/16/2010 ..
... 11/16/2010 ..
... 12/16/2010 ..
... 12/16/2010 ..
... 12116/2010 ..
... 12/16/2010 ..
... 11/16/2010 ..
... 11/16/2010 ..
... 12/16/2010 ..
... 12116/2010 ..
... 11/16/2010 ..
... 11/16/2010 ..
... 11/16/2010 ..
... 12116/2010 ..
... 11/16/2010 ..
... 11/16/2010 ..
... 12129/2010 ..
... 1212272010 ..
... 11/16/2010 ..
... 12/16/2010 ..
... 12/16/2010 ..
... 07119/2010 ..
... 11/16/2010 ..
... 12/31/2010 ..
... 12/16/2010 ..
... 12/16/2010 ..
... 11/16/2010 ..
... 12/16/2010 ..
... 11/16/2010 ..
... 11/16/2010 ..
... 11/16/2010 ..
... 07119/2010 ..
... 12/16/2010 ..
... 11/16/2010 ..
... 11/16/2010 ..
... 12117/2010 ..
... 12/16/2010 ..
... 10/18/2010 ..
... 11/16/2010 ..
... 12/16/2010 ..
... 12116/2010 ..
... 12/16/2010 ..
... 11/16/2010 ..
... 12116/2010 ..
... 10/18/2010 ..
... 12116/2010 ..
... 11/16/2010 ..
... 11/16/2010 ..
... 11/16/2010 ..
... 11/16/2010 ..
... 11/16/2010 ..
.. 08/17/2010 ..

............. 313.000
............. 896.000
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740189105 ....... PRECISION CASTPARTS ... e e 1211672010 .. [UBS o [ 326.000(.............. 39,688|....... XXX
741503403 ....... PRICELINE.COM ... e e L 121672010 0 [UBS Lo 59.000.............. 14,8291....... XXX [
742718109 ....... PROCTER& GAMBLE CO ... e 1201672010 .. [UBS o [ 382.000(.............. 23221 ....... XXX
743315103 ....... PROGRESSIVE CORP ..ot e LoTINM6I2010 0 [UBS Lo 861.000.............. 15,995|....... XXX [
743410102 ....... PROLOGIS ... 1201672010 .. [UBS oo [ 1,932.000(.............. 24363]....... XXX
744320102 ....... PRUDENTIAL FINANCIAL INC ... e L12M6/2010 0 [UBS Lo 481.000(.............. 25,7431 ....... XXX [
744573106 ....... PUBLIC SVC ENTERPRISE GROUP INC ..ot e L12M6/2010 0 [UBS Lo 575.000(.............. 18,8401....... XXX [
747316107 ....... QUAKER CHEMICAL CORP ...t e o TM6/2010 .. [UBS o [ 236.000(................ 6,071|....... XXX
747582104 ....... QUALITY SYSINC ..o LTINM6/2010 0 [UBS Lo 214.000(.............. 13,113]....... XXX [
74834L100 ....... QUEST DIAGNOSTICS INC ... e 1211672010 .. [UBS o [ 515.000.............. 21,7871 ....... XXX o
75281A109 ...... RANGE RESOURCES CORP RESOURCES ............cccoiviiiiiiiii e L 12M6/2010 0 [UBS Lo 273.000.............. 13,243]....... XXX [
758849103 ....... REGENCY CENTERS CORP ..ot e LoTNM2/2010 00 [UBS Lo 464.000(.............. 17,011 ... XXX [
75968L105 ....... RENAISSANCE LEARNING INC ... e o TM6/2010 .. [UBS o [ 259.000(................ 3174 XXX
760759100 ....... REPUBLIC SVCSINC ... e L 10M8/2010 .. [UBS oo 683.000.............. 20,0441 ....... XXX [
76131N101 ... RETAIL OPPORTUNITY INVTS CORP ..o e o TM6/2010 .. [UBS o [ 330.000 (... 3293|....... XXX
774341101 ....... ROCKWELL COLLINS ... L12M6/2010 0 [UBS Lo 379.000.............. 22,887(....... XXX [
786514208 ....... SAFEWAY INC ..o 1201672010 .. [UBS oo [ 1,645.000(.............. 35,7771 ... XXX [
79466L302 ....... SALESFORCE COM INC .. ..o e 1211672010 .. [UBS o [ 186.000|.............. 17,804 |....... XXX
80004C101 ...... SANDISKCORP ... Lo 12003/2010 .0 [UBS oo 269.000(.............. 13,025]....... XXX [
803062108 ....... SAPIENT CORP ... L TNTI2010 .. [UBS Lo [ 825.000(................ 9,893|....... XXX
T 81211K100 ...... SEALED AIRCORP NEW ... L10M8/2010 .. [UBS Lo 708.000.............. 16,042]....... XXX [
w 81721M109 ...... SENIOR HOUSING PROP TRUST .....oviiiiiece e e <. 08/30/2010 .. [UBS oo [ 589.000.............. 12,725|....... XXX o
o 826552101 ....... SIGMAALDRICH CORP ... LTM6/2010 0 [UBS Lo 267.000(.............. 13,852]....... XXX [
82669G104 ...... SIGNATURE BANK ... [ LTINTI2010 0 [UBS Lo 270.000|.........ooenn 9,8201....... XXX [
828806109 ....... SIMON PROPERTY GROUP INC ... e 1211672010 .. [UBS oo [ 610.000.............. 49972]....... XXX o
829073105 ....... SIMPSONMFGINC ... LTINM6/2010 0 [UBS Lo 297.000 ... 7835(....... XXX [
78440X101 ...... SLGREEN REALTY CORP .....ooviiiiei e e 1201672010 .. [UBS o [ 290.000(.............. 16,287 |....... XXX
838518108 ....... SOUTHJERSEY INDUSTRIES ... [ L0 09/28/2010 .. [UBS .o 263.000(.............. 10,5381....... XXX [
84470P109 ...... SOUTHSIDE BANCSHARES INC ... [ LTINM6/2010 0 [UBS Lo 286.000|................ 5652]....... XXX [
845467109 ....... SOUTHWESTERN ENERGY CO ..ot e 1201672010 .. [UBS o [ 287.000(.............. 12,792|....... XXX
84610H108 ...... SOVRAN SELF STORAGEINC ... [ L 12M6/2010 0 [UBS Lo 135.000 [ ...........en. 51491....... XXX [
790849103 ....... STUUDEMED INC ... e 1211672010 .. [UBS o [ 905.000.............. 34983 ]....... XXX
854502101 ....... STANLEY BLACK & DECKERINC ... [ L12M6/2010 0 [UBS Lo 247.000(.............. 13,542 ....... XXX [
855244109 ....... STARBUCKS CORP ...\ e e 092772010 .. [UBS oo [ 823.000(.............. 21/483]....... XXX o
85590A401 ...... STARWOOD HOTELS & RESORT COM ..o e 1211672010 .. [UBS oo [ 76.000(................ 4358|....... XXX
78478V100 ...... STRHLDGS INC ... [ Lo T08/2010 . [UBS oo 229.000 ... 5432|....... XXX [
867652307 ....... SUNPOWER CORP CLB ... e o TM6/2010 .. [UBS o [ 90.000|................ 1,599 ....... XXX
871503108 ....... SYMANTEC CORP ...t L 1216/2010 0 [UBS Lo [ 3,079.000|.............. 49,907 ....... XXX [
87612E106 ...... TARGET CORP CORP ... .o 1211672010 .. [UBS o [ 390.000(.............. 20,034]....... XXX
872275102 ....... TCEFINLCORP ... LTNM6/2010 0 [UBS Lo 723.000(.............. 10,404 |....... XXX [
878155100 ....... TEAMINC ..o L A203172010 0 [UBS Lo 576.000.............. 12141 ....... XXX [
878377100 ....... TECHNE CORP ... o 10/18/2010 .. [UBS o [ 308.000(.............. 19,777 ... XXX
88023U101 ...... TEMPUR-PEDIC INTLINC ... [ LTINM6/2010 0 [UBS Lo 345.000 ... 9,394 1....... XXX [
882508104 ....... TEXASINSTRSINC ..o 1211612010 .. [UBS oo [ 472.000(.............. 13,336 |....... XXX
89417E109 ...... TRAVELERS COSINC ... [ L12M6/2010 0 [UBS Lo 475.000(.............. 24126 ....... XXX [
902653104 ....... UDRINC COM ..o L 12M6/2010 0 [UBS Lo 426.000(................ 9,582]....... XXX [
902681105 ....... UGICORP ... o 10/18/2010 .. [UBS o [ 603.000(.............. 15,508 |....... XXX
902788108 ....... UMB FINANCIAL CORP ... LTNM6/2010 0 [UBS Lo 344.000(.............. 13,358 ....... XXX [
904214103 ....... UMPQUAHLDGS CORP ... e o TM6/2010 .. [UBS o [ 748.000(................ 9,345(....... XXX
904311107 ....... UNDERARMOURINC CLA ... LTINM6/2010 0 [UBS Lo 229.000 ... 7838]....... XXX [
911163103 ....... UNITED NATURAL FOODS INC ... e L A2M712010 L. [UBS o [ 347.000(.............. 10,680 ]....... XXX o
913017109 ....... UNITED TECHNOLOGIES CORP ..ot e 1211672010 .. [UBS o [ 699.000(.............. 50,157 ....... XXX
91324P102 ...... UNITEDHEALTH GROUP INC ... e L12M6/2010 0 [UBS Lo 798.000(.............. 26,925]....... XXX [
913915104 ....... UNIVERSAL TECHNICAL INSTITUT ..o e 1210972010 .. [UBS o [ 218.000(................ 44311....... XXX
918204108 ....... VECORP ..o L TM6/2010 0 [UBS Lo | 186.000(.............. 14,987]....... XXX o [
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91913Y100 ...... VALERO ENERGY CORPNEW .............................
918194101 ....... VCAANTECHINC ... ...
92276F100 ....... VENTASINCREITS ...,
92826C839 ...... VISAINCCLA ...
929042109 ....... VORNADORLTYTR ...
929740108 ....... WABTECCORP ...
931422109 ....... WALGREENCO ...
939653101 ....... WASHINGTON REAL ESTATEINVTTRSH ................
941848103 ....... WATERS CORP ...
942749102 ....... WATTS WATER TECHNOLOGIESINC .....................
949746101 ....... WELLS FARGO& CONEW .....................oo
955306105 ....... WEST PHARMACEUTICAL SERVICES .....................
959802109 ....... WESTERNUNCO ...,
968223206 ....... WILEY JOHN & SONSINCCLA .............................
969457100 ....... WILLIAMS COCOSINC ...
971867108 ....... WILSHIREBANCORPINC ...
976657106 ....... WISCONSIN ENERGY COMMON ...........................
98235T107 ....... WRIGHTMED GROUPINC ................................
98956P102 ...... ZIMMERHOLDINGSINC ...
989922109 ....... ZOLLMEDCORP ... .o
T 136385101 ....... CANADIAN NATURALRESOURCES .......................
w 138006309 ....... CANONINC ...
o 000375204 ....... ABBLTD ...
G1151C101 ...... ACCENTUREPLCCLA ...
018805101 ....... ALLIANZAGADR ... ...
02364W105 ...... AMERICAMOVILSADECVSPONS ......................
03524A108 ...... ANHEUSER BUSCH INBEV SAINVADR ....................
049255706 ....... ATLAS COPCO AB SPONSADRASERA .................
054536107 ....... AXA SA ONE ADRREPRESENTS1/2 ......................
05946K101 ...... BANCO BILBAO VIZCAYASPONSADR ....................
06738E204 ...... BARCLAYSPLCADR ... ...,
072730302 ....... BAYERAGADR ...
055434203 ....... BGGROUPPLCSPONADR ...
088606108 ....... BHP BILLITONLTDSPONADR ......................o.
05565A202 ...... BNPPARIBASADR ...
055622104 ....... BPPLCSPONADR ...
110448107 ....... BRITISH AMERN TOB PLC SPONSORED ..................
16939P106 ...... CHINALIFEINSCOADR ...
126132109 ....... CNOOCLTDADR ...
G2554F105 ...... COVIDIENPLC ... ..o
225401108 ....... CREDIT SUISSE GROUP-SPONADR ......................
23304Y100 ...... DBS GROUP HLDGS LTD SPONSORED ...................
25243Q205 ...... DIAGEO PLC SPNSRD ADRNEW ..........................
268780103 ....... EONAGSPONADR ...
36160B105 ...... GDFSUEZSPONADR ...
37733W105 ...... GLAXOSMITHKLINEPLCADR ...
438128308 ....... HONDAMOTORNEWADR ...,
404280406 ....... HSBC HOLDINGS PLC-SPONADR .........................
453142101 ....... IMPERIAL TOBACCO GROUP ADRONE ...................
456837103 ....... INGGROEPNVADR ...
500458401 ....... KOMATSULTDADR ...
501173207 ....... KUBOTACORPADR ...
505861401 ....... LAFARGE SASPONSOREDADR ..........................
502441306 ....... LVMH MOET HENNESSY LOUISVUITTON ................
570912105 ....... MARKS & SPENCERPLCADR ...................oo,

b W e e e e e e W e e e e e

... 11/16/2010 ..
... 11/16/2010 ..
... 01/28/2010 ..
... 11/16/2010 ..
... 12116/2010 ..
... 11/16/2010 ..
... 12/16/2010 ..
... 12116/2010 ..
... 10/18/2010 ..
... 11/16/2010 ..
... 12/16/2010 ..
... 12/28/2010 ..
... 11/16/2010 ..
... 12/08/2010 ..
... 10/18/2010 ..
... 11/16/2010 ..
... 10/18/2010 ..
... 11/16/2010 ..
... 12/16/2010 ..
... 11/16/2010 ..
... 12/16/2010 ..
... 11/16/2010 ..
... 11/16/2010 ..
... 12/16/2010 ..
... 11/16/2010 ..
... 12/16/2010 ..
... 12116/2010 ..
... 12/16/2010 ..
... 11/16/2010 ..
... 11/16/2010 ..
... 11/16/2010 ..
... 12116/2010 ..
... 11/16/2010 ..
... 12116/2010 ..
... 12116/2010 ..
... 12/16/2010 ..
... 11/16/2010 ..
... 11/16/2010 ..
... 05/19/2010 ..
... 11/16/2010 ..
... 11/16/2010 ..
... 12116/2010 ..
... 12/16/2010 ..
... 12116/2010 ..
... 11/16/2010 ..
... 12/16/2010 ..
... 12116/2010 ..
... 12/16/2010 ..
... 11/16/2010 ..
... 12/16/2010 ..
... 12116/2010 ..
... 12116/2010 ..
... 12/16/2010 ..
... 11/16/2010 ..
.. 11/16/2010 ..

........... 1,725.000
........... 1,052.000
........... 1,465.000
............. 320.000
............. 395.000
........... 1,110.000
........... 1,060.000
........... 1,670.000

............. 620.000
............. 719.000

............. 280.000

............. 920.000
............. 500.000
........... 2,000.000
............. 560.000
........... 1,545.000
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SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
3 4 5

1 2 6 7 8 9
Number Paid for
CUsSIP Date of Shares Accrued Interest
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
606769305 ....... MITSUBISHI CORP SPONS ADRONE ... o F 1211612010 . JUBS L 1,035.000(.............. 51,318(....... XXX oo
606783207 ....... MITSUBISHI ESTATELTD ADR ..o o F [ 6/2010 L JUBS L 95.000(.............. 15,681....... XXX o
606822104 ....... MITSUBISHIUFJ FINLGROUP INC ... o F 1211612010 . JUBS L 4,060.000(.............. 20,1421 ....... XXX oo
641069406 ....... NESTLE SA SPONSORED ADRREPSTG .........oooiiiiei i o F 1211612010 L |UBS L 1,260.000(.............. 62,135 ....... XXX o
654090109 ....... NIDEC CORP ADR SPONSORED ADR ..o o F [ 16/2010 L JUBS L 695.000(.............. 16,287 |....... XXX oo
654445303 ....... NINTENDO COLTD ADR ... o F [ 6/2010 L [UBS L 525.000(.............. 17472)...... XXX o
65535H208 ...... NOMURA HOLDINGS INCADR ... o o F [ 16/2010 L |UBS L 1,960.000(.............. 13,860 1....... XXX oo
66987V109 ...... NOVARTISAGADR ... o F [ 12116/2010 L [UBS L 635.000(.............. 33554 (....... XXX oo
71654V408 ...... PETROLEO BRASILEIROSAADR ... o F [ 6/2010 L [UBS L 272.000(.............. 11,718]....... XXX o
73755L107 ....... POTASH CORP SASKINC ADR ... oo o F 1211612010 L [UBS L 142.000(.............. 19,8791....... XXX oo
74435K204 ... .. PRUDENTIAL PLC ADR ... o F [ 6/2010 L [UBS L 981.000(.............. 16,065]....... XXX o
758204200 ....... REED ELSEVIER NV-SPONADRADR .. ... o F [ 6/2010 L [UBS L 745.000(.............. 18,082]....... XXX o
767204100 ....... RIOTINTOPLC ADR ... o F [ 6/2010 L JUBS L 356.000(.............. 35578 ....... XXX oo
771195104 ....... ROCHE HLDGLTD SPON ADR ... oo e o F 1211612010 L [UBS L 815.000(.............. 33,1081....... XXX o
780259206 ....... ROYALDUTCH SHELL PLC-ADRA ... . o F 1212912010 L [UBS L 687.000(.............. 41,807]....... XXX oo
80105N105 ...... SANOFI-AAVENTIS . o F 1211612010 L JUBS L 805.000(.............. 29,919 ....... XXX o
803054204 ....... SAP AG SPONSORED ADR SAP ... i o F 1211612010 L [UBS L 610.000(.............. 28,592 ....... XXX oo
806857108 ....... SCHLUMBERGERLTD ... ..o o F 1211612010 L [UBS L 268.645(.............. 17,033]....... XXX oo
826197501 ....... SIEMENS AG ADR ... o F 1211612010 L JUBS L 415.000(.............. 39,997 (... XXX o
83364L109 ....... SOCIETE GENERALE FRANCE ADR ... ... o F 1612010 L JUBS L 1,976.000(.............. 22,430]....... XXX oo
T 835699307 ....... SONY CORP AMERN SHNEW ADR ... oo o F 211612010 L [UBS L 590.000(.............. 18,667 |....... XXX o
w 874039100 ....... TAIWAN SEMICONDUCTOR SPON ADR ... o F 1612010 L JUBS L 1,680.000(.............. 18,153 ]....... XXX oo
~ 879382208 ....... TELEFONICA SASPONSORED ADR ... ..o o F 211612010 L [UBS L 485.000(.............. 37,108....... XXX o
881575302 ....... TESCOPLC SPONSORED ADR ... oo o F [ 12116/2010 L |UBS L 2,100.000|.............. 421591 ....... XXX o
881624209 ....... TEVA PHARMACEUTICAL INDSLTD ADR ... o F [ 16/2010 L JUBS L 838.000(.............. 48,183 ....... XXX oo
89151E109 ...... TOTAL SA-SPON ADR ... o F [ 12116/2010 L |UBS L 1,034.000(.............. 61,000]....... XXX o
892331307 ....... TOYOTAMTR CORP ... o F [ 12116/2010 L [UBS L 371.000(.............. 29,258 ....... XXX o
899415202 ....... TULLOW OIL PLC ..o o F 1210212010 L JUBS L 760.000|................ 6,861(....... XXX o
H89128104 ...... TYCO INTERNATIONALLTD ..o o F [ 6/2010 L [UBS L 379.000(.............. 13,672|....... XXX o
904784709 ....... UNILEVERNVINY SHSNEW ... o F [ 12116/2010 L [UBS L 923.000(.............. 26,312 ....... XXX oo
91912E105 ...... VALE S A ADR .. o o F 211612010 L [UBS L 980.000(.............. 29,166 ....... XXX o
92857W209 ...... VODAFONE GROUP PLC ADR ... . o F 1211612010 . JUBS L 2,629.000|.............. 59,764 |....... XXX oo
977874205 ....... WOLTERS KLUWERNV ADR ... . o F [ 6/2010 L [UBS L 925.000(.............. 19,894 |....... XXX o
92933H101 ...... WPP PLC ADR . o F [ 12116/2010 L [UBS L 472.000(.............. 243771 ....... XXX o
98418K105 ...... XSTRATAPLC ADR ... o F 1612010 L JUBS L 5,776.000|.............. 18,382]....... XXX oo
98982M107 ...... ZURICH FINANCIAL SVCS ADR ... o F 211612010 L [UBS L 1,235.000(.............. 27,955 ....... XXX |
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) .......... ... 6,682,212 ....... XXX oo
9799997 Subtotal - COMMON STOCKS - Part 3 .. .. . 6,682,212|....... XXX
9799998 Summary ltem from Part 5 for COMMON SEOCKS ... e e e e [ 1,694,938 |....... XXX o[
9799999 Subtotal - COMMON STOCKS ... 8,377,150 ....... XXX
9899999 Subtotal - Preferred and CommOn StOCKS ... ... ..o 8,396,518 ....... XXX oo
9999999 TOMAIS ... .. ... 22,747,104 ....... XXX .o 48,355
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SCHEDULE D - PART 4
Showmg All Long Term Bonds and Stocks SOLD REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 Change in Book/Adjusted Carrying Value 17 18 19 20 21

F 1 12 13 14 15

0 Current Bond

r Year's Total Book/Adjusted Interest/

e Prior Year Unrealized Other Than Total Foreign Carrying Foreign Stock

i Number Book/Adjusted | Valuation | Current Year | Temporary Change in Exchange Value at Exchange Realized Total Dividends

CUSIP g | Disposal Name of of Shares Par Actual Carrying Increase/  |(Amortization)/| Impairment B./A.C.V. Change in Disposal Gain (Loss) | Gain (Loss) | Gain (Loss) Received Maturity

Identification Description n Date Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized |((Cols. 11+12-13)] B.JA.C.V. Date on Disposal | onDisposal | onDisposal | During Year Date
Bonds - U.S. Governments
B136FBTYS [FNMA ... . [01/19/2010f MATURITY .............. XXX 250,000 | ... 250,000.00 01/19/2010
36296DJ82 | GNMA PASS-THRU X SINGLE FAMILY .. 12/16/2010{ PRINCIPAL RECEIPT ....|... XXX ... |...... 31275 ]..... 31,275.11 10/15/2023
36296JCV5 | GNMA PASS-THRU X SINGLE FAMILY 12/16/2010{ PRINCIPAL RECEIPT ....|... XXX ... |...... 2416]..... 22,415.80 08/15/2039
36297FSV5 | GNMA PASS-THRU X SINGLE FAMILY ........ 12/16/2010| PRINCIPAL RECEIPT ....[... XXX ... |...... 42843 ..... 42,843.33 08/15/2024
0399999 Subtotal - Bonds - U.S. GOVEMMMENS . ........... . ittt [ 346,534 | ... 346,534.24 . XXX
Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed)
163195KR0 | CHELANCNTYWASH ..., ... |09/16/2010] UBS .................... XXX .o | 433,520 | ... 400,000.00...... 4339211 ...... 422394 ... (2186) [ ..o | (2,186) [ .....ooven | e 420208 | ... [t 13312]....... 13312|...... 17,722 |12/01/2017|
438670LS8 | HONOLULU HAW CY & CNTY UNREFUNDED . |... |07/27/2010{UBS .................... XXX ... |..... 432,196 | ... 400,000.00...... 420,008 ...... 418496 | ............. ... (654) | ... 654) | ... | 417842 . ... | 14,354 |....... 14354 |...... 19,192 |03/01/2022|
2499999 Subtotal - Bonds - U.S. Political Subdivisions of States (D|rect and Guaranteed) ... 865,716 | ... 800,000.00]...... 853,929(...... 840890 |............. |.o.is (2840) ... | (2840) ... | 838,050 ... |iiiis 27,666 ....... 27,666 |...... 36914 . XXX
Bonds - U.S. Special Revenue, Special Assessment
3128PES33 | FEDHOMELNMTG .................. 12/16/2010{ PRINCIPAL RECEIPT ....|... XXX ... |...... 22,134|.....22,134.02|....... 23,696 |....... 22359 |............. [.cocce i (225) | oooveeo [ (225) o 22,134 08/01/2016
3133XXWS2| FEDERAL HM LN BK CMO Y2-2015 ... |12/21/2010] PRINCIPAL RECEIPT ....|... XXX ... |...... 54,655|.....54,655.34|....... 54894 | .............. | oo [ c(39) | oo e (239) | e e 54,655 04/20/2015
31283KWN4| FEDERAL HOME LN MTG CORP POOL #G1 ...|... [12/16/2010| PRINCIPAL RECEIPT ....|... XXX ... |...... 56,675|.....56,675.09|....... 57,339 |....... 57,235|............. [........(B60) | .o [ (BBO) oo e 56,675 04/01/2019
31335HVEO | FEDERAL HOME LOAN 90613 5% 1/2023 ...... 12/16/2010{ PRINCIPAL RECEIPT ....|... XXX ... |...... 29413|.....29413.07 | ....... 31347 |....... 28489 |............. ... 924 .o 924 | 29,413 01/01/2023
31395MH93 | FHLMC MULTICLASS PREASSIGN 00640 ..... 12/16/2010{ PRINCIPAL RECEIPT ....|... XXX ... |...... 38,209].....38,208.82|....... 38,698 ....... 38541 . ............[........(833) | coeei [ B33 e [ 38,209 06/15/2014
31395HW48 | FHLMC MULTICLASS SER 2896 CL VA5 ...... 12/16/2010{ PRINCIPAL RECEIPT ....|... XXX ... |...... 30,058].....30,058.15|....... 30,476 ....... 30,354 |............. [........(296) | ....ooovvei [ (296) | oo | 30,058 10/15/2015
3128PNCH9| FHLMCPCGOLD 15 YR ................ 12/16/2010{ PRINCIPAL RECEIPT ....|... XXX ... |...... 68,017|.....68,016.59|....... 69,818 |....... 69,671 |............. [......(1,654) | ... [ (1,654) | | 68,017 06/01/2024
3128MCGH2| FHLMC PC GOLD COMB 15 ... 12/16/2010{ PRINCIPAL RECEIPT ....|... XXX ... |...... 59,453 ]|.....59,45347|....... 60,912 ....... 60,787 |............. [......(1,333)|....cooooes [ (1333) | | 59,453 06/01/2024
3128MMKX0| FHLMC PC GOLD COMB 15 ... 12/16/2010{ PRINCIPAL RECEIPT ....|... XXX ... |...... 65945|.....6594548|....... 67,671 |....... 67,593 |.............[......(1648)|.............[....... (1,648) | ........... |....... 65,945 05/01/2024
3128KQD78 | FHLMC PC GOLD COMB 30 ... 12/16/2010{ PRINCIPAL RECEIPT ....|... XXX ... |...... 67,061].....67,061.27|....... 70,289 ....... 69,993 |............. [......(2932) | ........ocoi [ n (2932) oo | 67,061 05/01/2037
31297H4M8 | FHLMC PC GOLD COMB 30 ... 12/16/2010{ PRINCIPAL RECEIPT ....|... XXX ... |...... 70,718 |.....70,717.97 | ....... 72177 |....... 72120 ............. | ... (1402) | ..o [ (1402) o | 70,718 02/01/2035
31297VY69 | FHLMC PC GOLD COMB 30 . 12/16/2010{ PRINCIPAL RECEIPT ....|... XXX ... |...... 98,160].....98,160.43|...... 100,185 ...... 100,097 | ............. [......(1,936) | .........cooo [ oo (1,936) | oo | oone, 98,160 11/01/2035
31394YNU4 | FHLMC REMIC SERIES 2802 ... ........... 12/16/2010{ PRINCIPAL RECEIPT ....|... XXX ... |..... 109370 ... 109,370.25|...... 112651 |...... 112,062 |............. [...... (2692) | ............. |....... (2892) [ ... | oot 109,370 05/15/2028
31396ND86 | FHLMC REMIC SERIES 3145 .................. 12/16/2010{ PRINCIPAL RECEIPT ....|... XXX ... |...... 33,061].....33,06142|....... 34,105|....... 34055|............. [........(994) | ..o [ O94) | 33,061 10/15/2034
31398E3H5 | FHLMC REMIC SERIES 3545 .................. 12/16/2010{ PRINCIPAL RECEIPT ....|... XXX ... |..... 109,949 ... 109,948.52|...... 109,467 |...... 109,532 |............. .o 16| [ 416 | 109,949 12/15/2016
31392WB33 | FHR 2512 PE 5.5% 2/2022 ..................... 12/16/2010{ PRINCIPAL RECEIPT ....|... XXX ... |...... 64,499 |.....64,499.15|....... 64,005(....... 64172 ............ [......... 327 oo [ 327 64,499 02/15/2022
31395GRN4 | FHR 2872 JE 4.5% 2/15/18 ....... 12/16/2010{ PRINCIPAL RECEIPT ....|... XXX ... |......... 955 ...... 955,04 ... 959 | ..o 985 o [ | [ e 955 02/15/2018
31392HWD1| FNMA 2003-3HD 4.00% 9/2016 ... 12/28/2010{ PRINCIPAL RECEIPT ....|... XXX ... |...... 16,709].....16,708.69|....... 49,930 |....... 16,771 |............. [ oo e (B2) | [ (B2 e 16,709 09/25/2016
31371MBN6 | FNMA 255745 5.5% 5/2025 ........... 12/28/2010{ PRINCIPAL RECEIPT ....|... XXX ... |...... 24520|.....2451955|....... 27418|....... 24169 |............. [......... 380 | ..o [ 380 o [ 24,520 05/01/2025
31402BXE9 | FNMA PASS-THRU INT15YEAR ............. 12/28/2010{ PRINCIPAL RECEIPT ....|... XXX ... |...... 21,294 ].....21,29430|....... 21,907 ....... 21,837 ............. [ (BA3) | oo [ (BA3) | 21,294 08/01/2018
31410FWM3| FNMA PASS-THRU INT15YEAR ............. 12/28/2010{ PRINCIPAL RECEIPT ....|... XXX ... |...... 43,343 |.....43,34290|....... 45077 |....... 44907 |............. [......(1864) | ............. [  (1864) | oo | 43,343 05/01/2021
31414R7J8 | FNMA PASS-THRU INT15YEAR ............. 12/28/2010{ PRINCIPAL RECEIPT ....|... XXX ... |.....123,881]... 123,880.53]...... 127,055 |...... 127,052 |............. |...... GBATD) | .o [ BT [ | 123,881 04/01/2023
31416RTG8 | FNMA PASS-THRU INT15YEAR ............. 12/28/2010{ PRINCIPAL RECEIPT ....|... XXX ... |...... 46,682]|.....46,681.66|....... 46,733 |....... 46,729 |............. [......... (A7) | ..o [ @D o 46,682 06/01/2024
31417KQ59 | FNMA PASS-THRU INT15YEAR ............. 12/28/2010{ PRINCIPAL RECEIPT ....|... XXX ... |...... 21,169 |.....21,169.14 | ....... 21242 |....... 21237 | ............. [ oo n (BT) | oo [ B o 21,169 08/01/2024
31371LCDY | FNMA PASS-THRU LNG30YEAR ............ 12/28/2010{ PRINCIPAL RECEIPT ....|... XXX ... |...... 30,682].....30,681.95|....... 31459 |....... 31 M9|.............[....... (30| [ (T3 e 30,682 09/01/2033
31402CVZ2 | FNMA PASS-THRU LNG30YEAR ............ 12/28/2010{ PRINCIPAL RECEIPT ....|... XXX ... |.....109,032]... 109,031.52|...... 111,519 |...... 111,430 |............. [...... (2398) | ...oooeeoa [ (2398) [ | 109,032 03/01/2034
31402DMP2 | FNMA PASS-THRU LNG30YEAR ............ 12/28/2010{ PRINCIPAL RECEIPT ....|... XXX ... |...... 51,226].....51,226.40|....... 52,027 |....... 52,007 |............. [.cooee e (78O) | .o [ (T8O) oo | 51,226 09/01/2034
31403C6L0 | FNMA PASS-THRU LNG30YEAR ............ 12/28/2010{ PRINCIPAL RECEIPT ....|... XXX ... |...... 62271].....62271.08|....... 63,769 |....... 63,711 |............. [...... (1440) | ............. [  (1440) | ..o | 62,271 02/01/2036
31403DDX4 | FNMA PASS-THRU LNG30YEAR ............ 12/28/2010{ PRINCIPAL RECEIPT ....|... XXX ... |...... 74634 |.....7463420|....... 78168 |....... 78051 |............. [......B47)|........ooo [ BT | 74,634 04/01/2036
31414PZM4 | FNMA PASS-THRU LNG30YEAR ............ 12/28/2010{ PRINCIPAL RECEIPT ....|... XXX ... |..... 104,347 |... 104,346.92|...... 109,303 |...... 109246 |............. |...... (4899 |............. |....... (4899 |........... |...... 104,347 03/01/2038
31416RFA6 | FNMA PASS-THRU LNG30YEAR ............ 12/28/2010{ PRINCIPAL RECEIPT ....|... XXX ... |...... 38548].....38,54848|....... 38747 |....... 38753 |............. [..oceen i (205) | oo [ (20B) o | 38,548 01/01/2034
31371KSH5 | FNMA POOL #254420 6% DUE 07-01-20 ....... 12/28/2010{ PRINCIPAL RECEIPT ....|... XXX ... |...... 42617 |.....4261742|....... 43896 |....... 43845|.............[......(1228)|............. [ (1228) | oo |, 42,617 07/01/2022
31371LE62 | FNMA POOL #254957 4% 10-01-2013B ........ 12/28/2010{ PRINCIPAL RECEIPT ....|... XXX ... |...... 32219].....3221881|....... 19331 |....... 20996 |............. [...... 11223 | ............. ... 11223 ... | 32,219 10/01/2013
31371LHE2 | FNMA POOL #255029 5% 12-01-2023B ........ 12/28/2010{ PRINCIPAL RECEIPT ....|... XXX ... |...... 49303 ].....49,30345|....... 49450 (....... 49431 . ............[........(128)|..oeeo [ (128) | o e 49,303 12/01/2023
31371LMX4 | FNMA POOL #255174 PASSTHRU10YR ..... 12/28/2010{ PRINCIPAL RECEIPT ....|... XXX ... |..... 143,351 ... 143,350.90|...... 148547 |...... 149139 |............. |......(5,788) | ......ccoo |  (B,788) [ | 143,351 03/01/2014
31371LR50 | FNMA POOL #255308 3 5% 05-01-2014 12/28/2010{ PRINCIPAL RECEIPT ....|... XXX ... |...... 99410].....99410.35|....... 98214 |....... 98470 |............. [ 94| [ M 99,410 05/01/2014
31371NU45 | FNMA POOL #257203 5% DUE 05-01-20 . 12/28/2010{ PRINCIPAL RECEIPT ....|... XXX ... |...... 65042].....6504240|....... 64,697 |....... 64724 | ............|.........319|. ... 0319 [ 65,042 05/01/2028
31402RA41 | FNMA POOL #735427 4 5% 12-01-2018 ... 12/28/2010{ PRINCIPAL RECEIPT ....|... XXX ... |...... 58,151].....58,150.69 |....... 57914 |....... 57,949 |............. [ i 202 oo [ 2020 | 58,151 12/01/2018
31412QWA3| FNMA POOL #932241 4% 12-01-2019B ........ 12/28/2010{ PRINCIPAL RECEIPT ....|... XXX ... |...... 35148].....35147.66|....... 36290 (....... 36876 |............. [......(1,729) | .....coooi [ (T29) | oo |, 35,148 12/01/2019
31396QZS1 | FNMA REMIC TRUST 2009-70 12/28/2010{ PRINCIPAL RECEIPT ....|... XXX ... |...... 58860].....58,859.66|....... 59,393 |....... 59,382 |............. [........(823) | ....cooovvi [t (B23) | e 58,860 08/25/2019
31394DUS7 | FNR 2005-43EN ................ 12/28/2010{ PRINCIPAL RECEIPT ....|... XXX ... |...... 59,885]|.....59,885.21|....... 59455 ....... 59,734 | ............|[......... 161 1B 59,885 05/25/2019
38374E7M3 | GNMA 3.949% DUE 07-16-2033 .. 12/17/2010{ PRINCIPAL RECEIPT ....|... XXX ... |..... 128,989 ... 128,989.09|...... 133,101 |...... 133,150 |............. [ @16 | oo [ G181 [ | 128,989 07/16/2033
38373SW78 | GNMA REMIC TRUST 2003-35 ... ... |12/17/2010] PRINCIPAL RECEIPT ....|... XXX ... |...... 32301 .....32301.22 | ....... 32624 |............o. |eeevnoioni [ c(B23) e [ (B23) e e 32,301 03/16/2033
38374J6V3 | GNMA REMIC TRUST 2004-103 ............... . [09/30/2010{ VARIOUS ............... XXX |..... 125,139 |... 125139.16]...... 125,882 ...... 125485 | . ... | (B46) [ (34B) [ ] 125,139 12/16/2019
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38373MMF4| GNMA REMIC TRUST 2004-108 ............... ... |12/17/2010] PRINCIPAL RECEIPT ....|... XXX ... |...... 19790 | ..... 19,790.30....... 20,062 ....... 20011 ). (221) oo [ 21) oo [ 19790 | oo [ [ 560 |05/16/2027|
38377DXF8 | GNMA REMIC TRUST 2010-104 20270620 .. ... ... |12/21/2010] PRINCIPAL RECEIPT ....|... XXX ... |...... 31,071]..... 31,07148|....... 32237 .o | (1165) [ ..o | (1165) [ ..o | 3071 o e L 289 |06/20/2027|
3199999 Subtotal - Bonds - U.S. Special Revenue, Special Assessment .................................................... 2,727,946 |..2,727,949.20 | ..... 2,804,226 ..... 2644526 |.............|..... (36,333) [ ..o [ 36,333) | ... | 2721946 | ... 67,208 |. XXX
Bonds - Industrial and Miscellaneous (Unaffiliated
001957BC2 | AT&TCORP CRSENS ............coovviennn. ... |06/24/2010] UBS .................... s XXX 108,055 | ... 100,000.00...... 102,730 | ...... 101,760 | ......cooovve oo (@32) | [ @32) e 101,327 11/15/2011
05947UBM9 | BANC AMER CMBS 2001-1 .................... ... |12/16/2010] PRINCIPAL RECEIPT ....|... XXX ... |...... 50,837 ..... 50,836.87 | ....... 52,664 |....... 52,080 |............. [ (1243) | (1283) | 50,837 04/15/2036
15200MAA5 | CENTERPOINT ENERGY COMP 2008-3 ......... ... |08/03/2010] VARIOUS ............... o XXX 20673 ]..... 2067327 |....... 21708 | ....... 21,855 ... [ BB | [ BB e 21,268 02/01/2020
17275RAB8 | CISCO SYSINC SRNT 5.25% DUE 02- ........ ... |07/27/2010)UBS .................... o XXX 153,885 | ... 150,000.00|...... 150,120 | ...... 150,061 |.........cooo [oeveeee e BO) oo [ BO) [ 150,031 02/22/2011
33736XBZ1 | CMO 1ST UN NATL BK COMLMTG TR 20 ..... ... |12/15/2010] PRINCIPAL RECEIPT ....|... XXX ... |..... 103,868 | ... 103,868.24 | ...... 106,757 | ...... 105,329 | ........ooo oo (1461) | oo [ (1B [ 103,868 01/12/2043
46625MKK4 | CMO J P MORGAN CHASE COML MTG SEC .. | ... |12/17/2010| PRINCIPAL RECEIPT ....|... XXX ... [...... 435191..... 4351899 ....... 43,981 (... 43703 | ... (18A) e (18 e 43,519 05/12/2034
617059JH4 | CMO MORGAN J P COML MTG FIN CORP ... ... |04/15/2010] VARIOUS ............... o XXX 62,067 |..... 62,0669 | ....... 63202 (....... 62217 | ........oooo [ (180) | (1B0) [ 62,067 08/15/2032
263534BS7 | DU PONT E | DE NEMOURS & CO DUPON ... | ... |10/21/2010] CALLED @ 109.5813800 .| ... XXX ... |..... 109,581 100,000.00....... 97,780 (....... 98349 | ............. [ MO MO 98,760 01/15/2013
29365KAA1 | ENTERGY TEX CMO FDG 2009 FLT .......... . 08/03/2010 PRINCIPAL RECEIPT ....|... XXX ... |...... 10,466 | ..... 10,466.02|....... 10549 |....... 10546 | .......oooo o e BO) e e B0 e 10,466 02/01/2016
52108HFL3 | LB COMMERCIAL MTG TR 2001-C3 ... |... |12/20/2010| PRINCIPAL RECEIPT ....|... XXX ... [...... 11,6711..... 11,670.55 12148 | oo 12,027 (oo e (BBB) [ e (BBB) [ 11,671 12/15/2028
52108HJJ4 | LB-UBS CMBS 2002-C1 ..................c... ... |12/20/2010] PRINCIPAL RECEIPT ....|... XXX ... [....... 3666 (...... 3,666.06|......... 3903 |.........3856 .. [ (190) [ e (190 [ 3,666 03/15/2031
585515AB5 | MELLON FDG CORP SUB NT DTD 05/14/ ...... ... |06/17/2010]UBS .................... o XXX 157,274 | ... 150,000.00 | ...... 150,525 | ...... 150,292 | ......c.ocoi oo i (99) | [ (OB [ 150,196 05/14/2011
655356JG9 | NOMURA ASSET SECS CO 1998-D6 .......... ... |12/20/2010| PRINCIPAL RECEIPT ....|... XXX ... |...... 4229 |..... 42,29580....... 44728 ... 44264 | (1,988) | e (1,988) | 42,296 03/15/2030
771196AN2 | ROCHE HLDGSINC ..............coe ....|... |09/09/2010] CALLED @ 105.2590000 .| ... XXX ... |..... 131,574 | ... 125,000.00|...... 131,845 ...... 130,669 |.........ooo [ (T72) oo [ (TT2) e 128,896 03/01/2012
92344GALO | VERIZON GLOBAL FDG CORPNT7.25D ...... . |07/07/2010] CALLED @ 102.7220000 .|... XXX ... |..... 179,764 | ... 175,000.00]...... 182,213 |...... 129528 |............ | AT AT 176,849 12/01/2010
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffi I|ated) ...................................................... .. 1,189,196 | ..1,149,062.76 | ..... 1,174,853 |.....1,116,336|............. [...... 39,383 |............. |....... 39383 |........... |..... 1,155,717 . XXX
8399997 Subtotal - BONAS - Part 4 ... ... .. 5,129,392 |..5,023546.20 | ..... 5175092 |.....4952139|............. |......(3642) [............. |....... (3642 |........... |..... 5,068,247 , . XXX
8399998 Summary Item from Part 5 for Bonds ... ... 3,633,200 | ..3,650,000.00 | ..... 3651511 ..o [ B [ BI) e ] 3,650,999 |............. |..... (17,799 |...... (17,799) . XXX
8399999 Subtotal - Bonds ... .. 8,762,592 |..8,673546.20|..... 8,826,603 |.....4,952139|............. |......(41583) ... | (453 8719246 |............. [...... 43344 |....... 43,344 . XXX
8999998 Summary Item from Part 5 for Preferred Stocks ....................... o XXX . XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
002824100 .| ABBOTTLABS ......ovvviiiiiiiiiiieenn .. |05/19/2010) UBS .........cooeiiii | 144.000 Lo XXX . XXX
004239109 .| ACADIARLTY TR ... ... |03/12/2010|UBS ..............oooo e 240001 ... Lo XXX . XXX
00724F101 | ADOBE SYSINC .... ... |01/07/2010 UBS .. . 154.000] ... L XXX . XXX
018490102 .| ALLERGANINC ... ... |07/29/2010 UBS .. .. 16.000]... L XXX . XXX
031162100 .| AMGENINC ........ ... |07/23/2010] UBS .. ceee.....8000] ... Lo XXX . XXX
037411105 .| APACHECORP .............ocociiiiiien .. |08/04/2010| UBS ..............oooi ot 33.000 Lo XXX . XXX
037833100 .| APPLE COMPUTERINC ...................... . [09/09/2010{ UBS ..........coeeie e 12.000 L XXX . XXX
00206R102 [AT&TINC ..o 10/06/2010f UBS .. [T . 106.000 | ... L XXX . XXX
053484101 .| AVALONBAY COMMUNITIES INC ......... 10/27/2010{ UBS ............cennn. 29.000 ... Lo XXX . XXX
057224107 .| BAKERHUGHESINC ................... ... |11/01/2010] VARIOUS ............... . 115.261] ... Lo XXX . XXX
064058100 .| BANK NEW YORK MELLON CORP ....... ... [01/2172010)UBS .................... ..10.000] ... L XXX . XXX
075887109 .| BECTON DICKINSON & CO ........ . |04/16/2010f UBS .. [T .. 27.000]... L XXX . XXX
099724106 .| BORGWARNERINC ... 12/16/2010f UBS .. e [ 3.000]... Lo XXX . XXX
101121101 .| BOSTON PPTYSINC ....... 10/29/2010f UBS .. IRTTTI .. 93.000]... Lo XXX . XXX
133131102 .| CAMDEN PPTY TR ......... 12/15/2010f UBS .. i [ 6.000]... L XXX . XXX
13342B105 | CAMERON INTL CORP ..... 11/16/2010f UBS .. [T .. 11.000] ... L XXX . XXX
149123101 .| CATERPILLARINC ......... 11/16/2010f UBS .. e [ 4.000]... Lo XXX . XXX
124830100 .| CBL & ASSOC PPTYS INC .. 12/14/2010f UBS .. IRTTTI .. 21.000] ... L XXX XXX
151020104 .| CELGENECORP ........... 12/09/2010f UBS .. IRTTTI .. 42000 ... L XXX XXX
17275R102 | CISCOSYSINC ..... 12/02/2010f UBS .. [T . 203.000 ... L XXX XXX
177376100 .| CITRIX SYSINC .. 10/04/2010f UBS .. i [ 5.000... Lo XXX XXX
189754104 .| COACHINC ..................... 11/16/2010f UBS .. IRTTTI .. 48.000]... L XXX XXX
194162103 .| COLGATE PALMOLIVE CO ...... ... |11/09/2010 UBS .. i [ 5.000... L XXX XXX
219350105 .| CORNING INCORPORATED ...... . |08/19/2010f UBS .. [T . 101.000 ... L XXX XXX
231021106 .| CUMMINSINC ... 11/16/2010{ UBS Lo XXX XXX
233153105 .| DCTINDLTRINC ..., .. [10/27/2010| UBS L XXX XXX
252603105 .| DIAMOND FOODSINC ......... . |03/23/2010f UBS .. L XXX XXX
253868103 .| DIGITAL REALTY TRUSTINC ... 12/15/2010f UBS .. L XXX XXX
253922108 .| DIME CMNTY BANCORP INC ... ... |12/01/2010| UBS .. Lo XXX XXX
254687114 .| DISNEYWALTCO ... . |01/21/2010{ UBS . XXX ... XXX
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26483E100 | DUN & BRADSTREETCORP .................. ... |10/13/2010 Lo XXX . XXX
268648102 .[EMCCORP ................... | ... |12/16/2010] Lo XXX . XXX
294761107 .| EQUITY RESIDENTIAL ... ... |10/25/2010 L XXX . XXX
297178105 .| ESSEX PROPERTY TRUST INC . ....|... |06/30/2010 L XXX . XXX
302130109 .| EXPEDITORS INTLWASHINC ................ ... |10/11/2010 Lo XXX . XXX
302182100 .| EXPRESS SCRIPTSINCCLA ..... ... |07/29/2010 Lo XXX . XXX
30231G102 | EXXON MOBIL CORPORATION ... . 07/07/2010 L XXX . XXX
315616102 .| F5 NETWORKS INCCOM .......... ceveeo| ... 1211612010 L XXX . XXX
370334104 .| GENERALMILLSINC ...........oooviiinnnn. ... |01/21/2010 Lo XXX . XXX
371901109 .| GENTEXCORP ...........cooiiiiiin ... 1212912010 Lo XXX . XXX
372460105 .| GENUINEPARTSCO ................... ... |04/13/2010 L XXX . XXX
372917104 .| GENZYME CORP-GENERALDIVISION ........|... [08/30/2010 L XXX . XXX
38141G104 | GOLDMAN SACHS GROUP INC ........... o] ... |12/01/2010] Lo XXX . XXX
418056107 .| HASBROINC ................... . 06/23/2010 Lo XXX . XXX
42217K106 | HEALTH CARE REIT INC . 12/29/2010 L XXX . XXX
42809H107 | HESSCORPCOM .............. 12/15/2010 . . L XXX . XXX
44107P104 | HOST HOTELS & RESORTS, INC. .| ... |12/15/2010] . 273.000] ... Lo XXX . XXX
459200101 .| IBMCORP ...................... oo | ... |04/14/2010] . 89.000 , Lo XXX . XXX
458140100 .[ INTELCORP ............cooiiiiiiin, ... |04/28/2010 . e [ , L XXX . XXX
T 459506101 .| INTERNATIONAL FLAVORS U ... |03/19/2010{ UBS .........ccooovieii | e 114.000 | ... L XXX . XXX
I [ 465741106 [ITRONINC ............ccoooiiiiiiiiii, ... |05/10/2010 .. 69.000]... Lo XXX . XXX
o 478160104 .| JOHNSON & JOHNSON .. . 07/27/2010 .. 28.000]... Lo XXX . XXX
46625H100 | JPMORGAN CHASE & CO ... 12/16/2010 .. 33.000]... L XXX . XXX
48203R104 | JUNIPER NETWORKSINC .... o] ... [12116/2010 .. 13.000]... L XXX . XXX
49427F108 | KILROY REALTY CORP ....... o] ... |12/06/2010] ....4.000]... Lo XXX . XXX
49446R109 | KIMCORLTYCORP ........ |- 1212812010 .. 52.000]... Lo XXX . XXX
501044101 .| KROGERCO .........cooviiiiiiii ... |03/03/2010 ... 283.000]... L XXX . XXX
50540R409 | LABORATORY CORP OF AMERHLDGS ....... ... |12116/2010{ UBS .........coooiiis | e 2000 ... L XXX . XXX
524901105 .| LEGGMASONINC ..........ocoviiiiiin ... |06/07/2010{ UBS ..........ccooveeis | ennnn 105.000 | ... Lo XXX . XXX
531172104 .| LIBERTY PROPERTY TRUST . oo | ... 1212012010 ..30.000]... L XXX . XXX
531914109 .| LIFEWAY FOODSINC ........... o] .. |11116/2010) .. 95000]... L XXX XXX
539830109 .| LOCKHEED MARTIN CORP ...... ....|... |05/05/2010 .. 32.000]... L XXX XXX
550021109 .| LULULEMON ATHLETICA INC . 12/29/2010 ....8.000]... Lo XXX XXX
571903202 .| MARRIOTT INTLINCNEW ...... oo |... 101152010 .. 13.000]... L XXX XXX
571748102 .| MARSH & MCLENNAN COSINC ... .| ... [07/29/2010 .. 60.000]... L XXX XXX
580135101 .| MCDONALDSCORP ................. .| ... |12/09/2010] .. 43.000]... L XXX XXX
582839106 .| MEAD JOHNSON NUTRITION CO .. ... |04/09/2010 .. 30.000]... Lo XXX XXX
585055106 .| MEDTRONICINC .................. ceveeie| ... (0172172010 . ceeeee...20001 .. L XXX XXX
59156R108 | METLIFEINC ..., ... |06/0412010|UBS ..............ooooi | ennnn. , L XXX XXX
278279104 .| MFC EATON VANCE FLOATING RATEINC ....|... |01/14/2010| Charles Schwab and
Compan ..........oooeoef e 3,500.000...... 51437 (... XXX ... XXX
464287465 .| MFC ISHARES TR MSCI EAFE INDEXFD ...... ... |01/14/2010| Charles Schwab and
Compan .................|..... 3,563.000..... 205677 (... XXX... XXX
464287614 .| MFC ISHARES TR RUSSELL 1000 GROWT ....|... |01/14/2010| Charles Schwab and
Compan ..........oooeeef e 1,000.000...... 50,818 (... XXX ... XXX
464287689 .| MFC ISHARES TR RUSSELL 3000 INDEX ...... ... |01/14/2010| Charles Schwab and
Compan .................|..... 3,885.000..... 260,977 (... XXX... XXX
73936B408 | MFC POWERSHARES DB AGRICULTURAL ....| ... [01/14/2010| Charles Schwab and
Compan ........ccoooeeif e 770.000]...... 20,331 ... XXX ... .ot 20,021 (....... 20,359 (........ (B37) | oo [ (B37) | e [ 20,021 (. oo | 30| 30| . . XXX
922042775 .| MFC VANGUARD FTSE ALL WORLD EXUS ... ... |01/14/2010 VARIOUS ...............|..... 3,425.000 L XXX
921943858 .| MFC VANGUARD TAX-MANAGED INTLFD ....|... |01/14/2010| Charles Schwab and
Compan .................|..... 2,755.000 XXX
922908769 .| MFC VANGUARD TOTALSTK ................. ... |01/14/2010| Charles Schwab and
Compan ..............ooi|oeee. 1,414.000 XXX
57060U100 | MFC VICTORSEFTTRGOLD ................. ... |01/14/2010| Charles Schwab and
...... 491.000 L XXX
620076109 .| MOTOROLAINC ..........ovviiiiiine, ... |09/03/2010 UBS ..........ccoovvveei | enenn 847.000 ... L XXX
637417106 .| NATIONAL RETAILPPTYSINC ................ .. |12/2120100UBS ... e 69.000 ... Lo XXX
638620104 .| NATIONWIDE HEALTH PROPERTIES INC ... ... |12/07/2010[UBS ...............cooo i 215.000 . XXX ...
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64110L106 .| NETFLIXINCCOM ..........ccoiiviiiinnns ... {09/27/2010 UBS ..o | e 5.000 Lo XXX . XXX
646025106 .| NEW JERSEY RESOURCES CORP ... ... |10/20/2010 13.000 Lo XXX . XXX
651290108 .| NEWFIELD EXPLORATION CO ....... . |04/13/2010 82.000 L XXX . XXX
655664100 .| NORDSTROMINC ................. 11/16/2010 ....2.000 L XXX . XXX
666807102 .| NORTHROP GRUMMAN CORP .. ... |12115/2010 18.000 Lo XXX . XXX
67069D108 | NUTRISYSINCNEW ................ . 109/28/2010 25.000 Lo XXX . XXX
681936100 .| OMEGA HEALTHCARE INVESTORS ... ... |12115/2010 ....1.000 L XXX . XXX
68389X105 | ORACLE CORPORATION ............... oo | ... |03/19/2010] 78.000 L XXX . XXX
69331C108 |P G & ECORPORATION ... ... |08/18/2010| UBS .........cccoovveni | ennnnn 91.000 Lo XXX . XXX
701094104 .| PARKER HANNIFINCORP .................... ... |06/07/2010{ UBS ............oooiii |, 4.000 Lo XXX . XXX
70159Q104 | PARKWAY PPTYSINC ... ... |09/28/2010 64.000 L XXX . XXX
713448108 .| PEPSICOINC ......... ... |07/14/2010 52.000 L XXX . XXX
717081103 .| PFIZERINC ... ... |10/04/2010 321.000 Lo XXX . XXX
717124101 .| PHARMACEUTICAL PROD DEVELOPMENT ... |... [07/19/2010 377.000 Lo XXX . XXX
718172109 .| PHILIPMORRIS INTLINC ..................... ... |06/10/2010 121.000 ... L XXX . XXX
720190206 .| PIEDMONT OFFICE RLTY TR INC CL A ... |12117/2010 .. 39.000]... L XXX . XXX
723787107 .| PIONEER NATURAL RESOURCES CO .......... ... |04/13/2010 . 121.000] ... Lo XXX . XXX
724479100 .| PITNEYBOWESINC ................... ... |10/127/2010 20000 ... Lo XXX . XXX
727493108 .| PLANTRONICS INC NEW ... |09/14/2010 33.000 . XXX .. . XXX
7393558105 | POWERSHARES DB CMDTY IDX TRACK UNT .| ... [01/14/2010
AAAAA 1,981.000 Lo XXX . XXX
693506107 .| PPG INDUSTRIALS INDS INC ... |12116/2010 .. 72000 ... Lo XXX . XXX
740189105 .| PRECISION CASTPARTS ....... ... |06/07/2010 .. 36.000]... L XXX . XXX
742718109 .| PROCTER & GAMBLE CO ... ... |06/10/2010 .. 69.000]... L XXX . XXX
743315103 .| PROGRESSIVECORP ......... .o..|... |05/11/2010 121.000 ... Lo XXX . XXX
743410102 .| PROLOGIS ... ... |07/29/2010 131.000 Lo XXX . XXX
744573106 .| PUBLIC SVC ENTERPRISE GROUPINC ........ ... |09/15/2010 284.000 L XXX . XXX
747582104 .| QUALITY SYSINC ..o, ... |09/27/2010 11.000 L XXX . XXX
75281A109 | RANGE RESOURCES CORP RESOURCES ....|... [02/17/2010{ UBS ............ccooovi | vevnnnn. 1.000 . XXX .. . XXX
464287374 .| S&P NORTH AMERICAN INDEXFUND ........ . [01/14/2010
..... 1,645.000 L XXX . XXX
81721M109 | SENIOR HOUSING PROP TRUST ............. ... |02/24/2010 . 16.000] ... L XXX . XXX
826552101 .| SIGMAALDRICHCORP ............ ... |10/13/2010 .. 22.000]... Lo XXX . XXX
828806109 .| SIMON PROPERTY GROUP INC . ... |06/15/2010 .. 27.000]... L XXX . XXX
829073105 .| SIMPSONMFGINC ........... ... |05/11/2010 ....1.000]... L XXX . XXX
78440X101 | SL GREEN REALTY CORP ...... . 05/11/2010 .. 89.000]... L XXX . XXX
838518108 .| SOUTH JERSEY INDUSTRIES ... ... |10/20/2010 .. 42.000]... Lo XXX . XXX
845467109 .| SOUTHWESTERN ENERGY CO . . |04/13/2010 .. 16.000] ... L XXX . XXX
790849103 .| STJUDEMEDINC ................. 10/29/2010 . 170.000 | ... L XXX . XXX
855244109 .| STARBUCKS CORP ... coe|eo |12/16/2010{UBS ... e 18.000 | ... L XXX . XXX
871503108 .| SYMANTECCORP ...........coviviiiinnn.n. . |10M1/2010{UBS ... | e 341,000 Lo XXX . XXX
87612E106 | TARGET CORPCORP ...............ceoeeetn ... |10/212010)UBS ... e 57.000 L XXX . XXX
882508104 .| TEXASINSTRSINC ..., ... |11116/2010 ....9.000]... L XXX XXX
891471100 .| TORTOISE ENERGY INFRASTRUCTURE CO .. | ... |01/14/2010] . 955000 ... L XXX XXX
89417E109 | TRAVELERSCOSINC ..........ccoiiiiiinnn ... |01/21/2010 ....2.000]... L XXX XXX
902681105 .| UGICORP .............covvvennn. . |04/14/2010 .. 32.000]... Lo XXX XXX
913017109 .| UNITED TECHNOLOGIES CORP ... 10/21/2010 .. 81.000]... Lo XXX XXX
91324P102 | UNITEDHEALTH GROUP INC ... 10/18/2010 .. 75.000]... L XXX XXX
92276F100 | VENTASINCREITS ........... 12/06/2010 . 230.000 ... L XXX XXX
929042109 .| VORNADORLTY TR ... 10/11/2010( UBS ..o [ 72.000] ... Lo XXX XXX
931422109 .| WALGREENCO ................. ... |10/29/2010 . 148.000 | ... Lo XXX XXX
949746101 .| WELLS FARGO & CO NEW . . 05/14/2010 ..30.000]... L XXX XXX
959802109 .| WESTERNUNCO ............... oo |... |09/03/2010 .. 46.000]... L XXX XXX
976657106 .| WISCONSIN ENERGY COMMON .............. ... |01/28/2010 .. 65.000]... Lo XXX XXX
98956P102 | ZIMMER HOLDINGSINC ............. ... |03/04/2010 . 103.000 ... L XXX XXX
136385101 .| CANADIAN NATURAL RESOURCES ... .1 101/27/2010 .. 19.000] ... L XXX XXX
G1151C101 | ACCENTUREPLCCLA .............. F 102/10/2010, .. 40.000]... L XXX XXX
126132109 .| CNOOCLTDADR .......... ....| F [12/01/2010 ....6.000]... Lo XXX XXX
G2554F105 | COVIDIENPLC ... F [12/16/2010{UBS .................... ... 10.000 . XXX ... XXX
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268780103 .| EONAGSPONADR .........coiviiiinnnne. F [10/22/2010{UBS ...........cooooei | enenn 130.000 Lo XXX . XXX
500458401 .| KOMATSULTDADR .............cooeinnn. F 02/03/2010, .. 17.000] ... Lo XXX . XXX
641069406 .| NESTLE SA SPONSORED ADR REPSTG ...... F |11/30/2010, .. 62.000]... L XXX . XXX
654090109 .| NIDEC CORP ADR SPONSORED ADR .......... F |04/22/2010, .. 55.000]... L XXX . XXX
65535H208 | NOMURA HOLDINGS INCADR .......... F 02/12/2010, . 415000 ... Lo XXX . XXX
71654V408 | PETROLEO BRASILEIRO SAADR ... F 09/07/2010, .. 56.000]... Lo XXX . XXX
806857108 .| SCHLUMBERGERLTD ............... ....| F ]09/03/2010 ....4645] ... L XXX . XXX
826197501 .| SIEMENSAGADR .........ovvviiiiiiiinnn, F 02/02/2010, .. 43.000]... L XXX . XXX
881624209 .| TEVA PHARMACEUTICAL INDSLTD ADR ..... F |11/10/2010]UBS ...........cooovei | enens 172.000 Lo XXX . XXX
89151E109 | TOTAL SA-SPONADR ..............oeviin F 08/11/2010]UBS ...............coooi | enenn 154.000 Lo XXX . XXX
H89128104 | TYCO INTERNATIONALLTD .. F 09/03/2010{UBS .............cooei | ennnn. 11.000 ... L XXX . XXX
91912E105 |VALESAADR .................. F 02/02/2010, . 165.000 | ... L XXX . XXX
92857W209 | VODAFONE GROUP PLC ADR F |11/17/2010, . 89.000 Lo XXX - - - . XXX
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) .. Lo 1479300 (... XXX ... |.....1,206971]..... 1,051,268 | ... (238,643)]... (238,643) | ...t | 1,206,971 272,327 272,327 ... . XXX
9799997 Subtotal - Common Stocks - Part4 ..o . 1479300 ... XXX ... |..... 1,206,971 ..... 1,051,268 | ... (238,643)]... (238643) | ........... |..... 1,206,971 272,327 272,327 | ... . XXX
9799998 Summary Item from Part 5 for Common Stocks .................ooiiii i .. 1,689,603 [... XXX ... |..... 1,694,938 ... | 1,694,938 |............. |...... (5,345) | ....... (5,345) . XXX
9799999 Subtotal - COMMON SEOCKS ... .. ...t .. 3168903 ... XXX... |..... 2,901,909 ..... 1,051,268 | ... (238643)]............. [ | (238643) | ........... |..... 2,901,909 ... | 266,982 |...... 266,982 . XXX
9899999 Subtotal - Preferred and COmMON SOCKS ..............uuiui i ... 3168903 ... XXX ... |..... 2,901,909 ..... 1,051,268 | ... (238,643)|............. [......oo | (238643) | ........... |..... 2,901,909 |............. | 266,982 ...... 266,982 ...... 13,926 | . XXX
9999999 TOAIS .. .. ...t . 11931495 ... XXX ... |... 11,728512]..... 6,003,407 | ... (238,643)]...... (4153) ..o (242,796) | ........... 1621155 310,326 |...... 310,326 ..... 221,418 . XXX

1A4E]
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Bonds - U.S. Governments
31331JDQ3 .. .| FEDERAL FARM CR BKS CONS | .. |02/02/2010|UBS ................ 05/26/2010 | CALLED @
100.0000000 ........ .. 250,000.000 | ...... 249875 | ...... 250,000 ...... 249881 (... Bl i [ Bl oo [ M9 M9f......... 2516 ...l
3133XWUS6 . .| FEDERALHOME LN BKS ...... .. | 02/05/2010{ UBS ................ 08/25/2010 | CALLED @
100.0000000 ........ .. 250,000.000 | ...... 249625 | ...... 250,000 ...... 249669 (... | A e A 33| KXY 2500 ...
3133XYZ81 ...| FEDERAL HOME LNBKS 4% ...|.. | 06/23/2010{ UBS ................ 10/14/2010 | CALLED @
100.0000000 ........ .. 250,000.000 | ...... 249875 | ...... 250,000 ...... 249878 ... 3l Bl e 122 ... 122(......... 2500 ............
3133XX4D6 .. | FEDERAL HOME LOAN BANKS | .. 02/24/2010|/UBS ................ 06/23/2010 | CALLED @
100.0000000 ........ .. 250,000.000 | ...... 250,000 ...... 250,000 ...... 250,000 | ..o e | | e e e e 1381
3133XXVP9 .. | FEDERAL HOME LOAN BANKS | .. | 03/29/2010{UBS ................ 07/15/2010 | CALLED @
100.0000000 ........ .. 250,000.000 | ...... 249625 | ...... 250,000 ...... 249655 ... | 30 i | B0 e | 345| ... 345 ... 859 ...t
3136FHCJ2 ...| FEDERAL NATLMTG ASSN ....|.. [01/29/2010|UBS ................ 06/28/2010 | CALLED @
100.0000000 ........ .. 250,000.000 | ...... 249,950 ...... 250,000 ...... 249,952 (... [ 20 20 e 48| ... 48|......... 6,292|......... 3,229
3136FJ5L1 ... | FEDERAL NATLMTG ASSN ....|.. | 02/03/2010{UBS ................ 08/26/2010 | CALLED @
100.0000000 ........ .. 250,000.000 | ...... 248875|...... 250,000 ...... 248929 ... 541 L P P P 1,071 ..., 1071 ... 3750 ...
3136FJAGS ... | FEDERAL NATLMTGASSN ....|.. [01/25/2010|UBS ................ 06/29/2010 | CALLED @
100.0000000 ........ .. 250,000.000 | ...... 249,938 ...... 250,000 ...... 240043 (... Sl [ Bl e 57 ........... 57 ..c...... 3438 |.......... 516
3136FMAW4 . | FEDERAL NATL MTG ASSN ....|.. | 02/25/2010{ UBS ................ 09/10/2010 | CALLED @
100.0000000 ........ .. 250,000.000 | ...... 249200 ...... 250,000 ...... 249239 | ... 39 39 e 76| ... 761 ... 2500 ...
3136FMRT3 .. | FEDERAL NATLMTG ASSN ....|.. [05/11/2010|UBS ................ 11/29/2010 | CALLED @
T 100.0000000 ........ .. 250,000.000 | ...... 249875 | ...... 250,000 ...... 249887 | ... | 120 120 M3 M3 5000 ..............
on | 3136FMUBS .. | FEDERAL NATLMTG ASSN ....[.. [05/25/2010|UBS ................ 11/29/2010 | CALLED @
100.0000000 ........ .. 250,000.000 | ...... 249250 ...... 250,000 ...... 249354 | ... 104, o 104 .o [ 646|.......... 646|......... 3750 ...
3136FMXQ2 ..| FEDERAL NATL MTG ASSN ....|.. |05/26/2010|/UBS ................ 12/16/2010 | CALLED @
100.0000000 ........ .. 250,000.000 | ...... 249,188 ...... 250,000 ...... 240475 ... 87| 287 525|.......... 525|......... 2500 ............
31398AD41 ...| FEDERAL NATLMTG ASSN ....|.. | 05/14/2010{UBS ................ 07/21/2010 | CALLED @
100.0000000 ........ .. 250,000.000 | ...... 250,765 ...... 250,000 ...... 250,000 | ... (765) oo e (T65) | oo e e e 2813 ... 1,813
3136FMCF9 .. | FEDERAL NATL MTG ASSN CALLED @
MEDIUMTER .................. .. | 03/01/2010{UBS ................ 09/16/2010{ 100.0000000 ........ .. 250,000.000 | ...... 249,750 ...... 250,000]...... 249763 | ... | 1B 13 [ 287 27| ... 1875] . ...
0399999 Subtotal - Bonds - U.S. GOVEIMMENS . .........uuutit e 3,500,000.000 |.... 3,495,791 .... 3,500,000 |.... 3,495,625 .............. [......... (166) [ ..o | (166) | ..o | 4375|......... 4375]....... 4674|......... 5,558
Bonds - Industrial and Miscellaneous (Unaffiliated)
05565QBH0 .. | BP CAPMKTSPLC ............ F | 02/11/2010 | First Tennessee Bank | 06/10/2010{ UBS ................ .. 150,000.000 | ...... 155,720 | ...... 133200 ...... 185374 ... (345) ..o (345) | ..o (22,174) | ...... (22,174)|......... 4440(......... 2,535
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ..................oooiiiiiiiiiiiiiiiiiiii .. 150,000.000 | ...... 155,720 | ...... 133,200 ...... 155374 ..o (345) ..o | (345) | oo e | (22,174) | ...... (22,174) | ......... 44401......... 2,535
8399998 SUDOtAl - BOMAS . .. ... 3,650,000.000 | .... 3,651,511 .... 3,633,200 |.... 3,650,999 | .............. [......... G [ GBI L (17,799) | ...... (17,799 [ ....... 46,114 |......... 8,093
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
002824100 ... | ABBOTTLABS ................. .. |03/11/2010{UBS ................ 05/19/2010{UBS ................|.oe.e. 143.000(......... 7866|......... 6,865(......... 7866 | ..o [ e (1,002)|....... (1,002) f........... 63|,
00817Y108 ... | AETNAINC .................... .. | 04/16/2010{ UBS ................ 06/11/2010{UBS ..............oo|.veee. 284.000]......... 97241......... 8200(......... 9724 | .o (1,524)|....... (1,524) [ ... [
015271109 ... | ALEXANDRIA REAL ESTATE
EQTYINC ..o .. | 10/18/2010 11112/2010
018490102 ... | ALLERGANINC ................ .. | 03/16/2010 07/29/2010
020002101 ... | ALLSTATE CORP ... .| .. |01/22/2010 ... | 02/04/2010
001637109 ... | AMB PPTY CORP .... ...|..|08/17/2010 . [ 10/07/2010
(02602103 ...| AMDOCSLTD ...........enes .. | 01/05/2010 01/22/2010
024835100 ... | AMERICAN CAMPUS
COMMUNITIESINC ............ .. | 04/16/2010 05/17/2010
025816109 ... | AMERICAN EXPRESS CO ...... .. | 04/16/2010 ... | 05/05/2010
031162100 ... |AMGENINC ................... .. | 04/16/2010 ... |07/23/2010
032654105 ... | ANALOG DEVICES INC ... 01/22/2010 ... |01/29/2010
037389103 ... |AONCORP ............... ...|.. | 05/18/2010 ... | 06/10/2010
037411105 ... | APACHECORP ................ .. | 04/16/2010 ... | 08/04/2010
037604105 ... | APOLLO GROUP INCCLA ..... .. | 09/21/2010 . [ 10/14/2010
00206R102 ... | AT&TINC ..........cooevnnnn .. | 09/21/2010 10/06/2010
053484101 ... | AVALONBAY COMMUNITIES ING .. | 09/21/2010 10/06/2010 . : , !
057741100 ... | BALDORELECCO ............. .. | 11/16/2010 . [12/07/2010{UBS ................|....e. 461.000 |....... 15120 |....... 29167 ....... 15120 ...
071813109 ... | BAXTERINTLINC ............. .. | 03/16/2010 04/13/2010{UBS ................ |...... 170.000(....... 10,010|......... 9,867 ....... 10,010
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075887109 ... | BECTON DICKINSON & CO ... | .. | 04/16/2010 04/16/2010
086516101 ... |BESTBUY ..................... .. | 02/17/2010 ... |03/03/2010
055482103 ... |BJSVCSCO .... ...|.. | 03/16/2010 . | 05/03/2010
093671105 ... | BLOCKH&RINC .............. .. | 09/21/2010 10/19/2010
099469504 ... | BOOTS & COOTS INTL WELL
CTLINC ... 03/16/2010 04/12/2010
101121101 ... [ BOSTON PPTYS INC ... .. |09/21/2010 ... [10/29/2010
111320107 ... | BROADCOM CORP CLA ....... .. | 01/07/2010 . |01/22/2010
149123101 ... | CATERPILLARINC ............. .. | 01/22/12010 02/05/2010
124830100 ... [ CBL & ASSOC PPTYSINC ..... .. | 03/09/2010 04/29/2010
165167107 ... | CHESAPEAKE ENERGY CORP | .. |01/05/2010 ... |01/06/2010
17275R102 ... [ CISCOSYSINC ................ .. | 04/16/2010 ... [12/02/2010
177376100 ... [ CITRIXSYSINC ............... | .. | 09/21/2010 ... | 10/04/2010
189754104 ... [COACHINC .................... .. | 03/16/2010 ... | 04222010
194162103 ... | COLGATE PALMOLIVE CO ..... .. | 07/19/2010 ... [11/09/2010
195872106 ... | COLONIAL PPTYS TRCOM ....|.. | 04/13/2010 ... |05/10/2010
200525103 ... | COMMERCE BANCSHARES INC| .. | 03/16/2010 ... |03/17/2010
205887102 ... | CONAGRAFOODSINC ........ .. | 07/19/2010 ... |08/06/2010
216648402 ... | COOPER COMPANIES INC ... |.. | 02/17/2010 . | 04/15/2010
219350105 ... | CORNING INCORPORATED ....|.. | 06/18/2010 08/19/2010
225439207 ... | CREDO PETE CORP COM PAR
8010 ... 09/28/2010 11/16/2010 303.000
126650100 ... | CVS/CAREMARK CORP .. 03/16/2010 ... | 03/24/2010
233153105 ... |DCTINDLTRINC ......... .. | 06/18/2010 . [10/27/2010
24522P103 ... | DEL MONTE FOODS CO ....... .. | 02/17/2010 03/19/2010 653.000
247916208 ... | DENBURY RESOURCES INC
COMNEW ...........oooeies .. | 06/18/2010 08/17/2010{UBS ............cooi | eeennns 8.000
251591103 ... | DEVELOPERS DIVERSIFIED
RLTYCORP ..........ccoenin 07/19/2010 08/20/2010
25179M103 . ..| DEVON ENERGY
CORPORATION ................ .. | 01/04/2010 01/14/2010
252603105 ... | DIAMOND FOODSINC ......... .. | 02/17/2010 ... |03/23/2010
253868103 ... | DIGITAL REALTY TRUSTINC .. | .. | 09/21/2010 ... [12/15/2010
253922108 ... | DIME CMNTY BANCORP INC .. 11/16/2010 ... [12/01/2010
254546104 ... | DIONEX CORP ... .. | 11/16/2010 ... [12/21/2010
25490A101 ... | DIRECTVCLA ................. .. | 10/18/2010 ... [ 111152010
26483E100 ... | DUN & BRADSTREET CORP ... | .. | 01/06/2010 ... [10/13/2010
277276101 ... | EASTGROUP PPTYSINC ...... .. | 01/05/2010 ... |01/29/2010
278058102 ... |EATONCORP ................. .. | 05/18/2010 ... | 05/26/2010
278642103 ... |EBAYINC ...t .. | 04/16/2010 . | 05/19/2010
29266R108 ... | ENERGIZER HOLDINGS INC ... | .. | 02/17/2010 04/21/2010
29476L107 ... | EQUITY RESIDENTIAL ......... .. | 10/18/2010 10/25/2010
297178105 ... | ESSEX PROPERTY TRUST INC |.. | 06/18/2010 ... | 06/30/2010
302130109 ... | EXPEDITORS INTL WASH INC . | .. | 09/21/2010 . [10/11/2010
315616102 ... | F5 NETWORKS INCCOM ...... .. | 11/16/2010 12/16/2010
313747206 ... | FEDERAL RLTY INVT TR SH
BENINT ..., .. | 07/19/2010 08/23/2010
35671D857 ... | FREEPORT-MCMORAN
COPPER&GOLDB ............ .. | 04/16/2010 05/07/2010
36106P101 ... | FURIEX PHARMACEUTICALS
INCCOM ..., 06/24/2010 06/24/2010
371901109 ... | GENTEX CORP ~..|.. [ 111612010 . [12/29/2010
372460105 ... | GENUINE PARTSCO .......... .. | 02/17/2010 04/13/2010
372917104 ... | GENZYME CORP-GENERAL
DIVISION ... .. | 08/17/2010 08/30/2010
375558103 ... | GILEAD SCIENCESINC ........ .. | 02/17/2010 . [03/11/2010{UBS ................ |.oeee 112.000
38141G104 ...| GOLDMAN SACHS GROUP INC 04/07/2010 08/11/2010{ UBS .........oooveei | eeennnnn 27.000
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382388106 ... | GOODRICH CORP
CORPORATION ................ .. |10/18/2010{UBS ................ 10/28/2010{UBS ..........ocoov | oenens 246.000
38259P508 ... | GOOGLE INCCLA ............. .. |07/19/2010{ UBS ................ 09/14/2010{ UBS ...........ovvei | eeennnn. 56.000
393122106 ... | GREEN MOUNTAIN COFFEE
ROASTER ... .. | 01/22/12010 02/10/2010
418056107 ... | HASBROINC . ...|.. |06/21/2010 ... | 06/23/2010
404141109 ... |HCPINC .................. ...|.. |07/19/2010 ... | 10/06/2010
42217K106 ... | HEALTH CAREREITINC ....... .. | 10/18/2010 ... [12/29/2010
42809H107 ...|HESSCORPCOM ............. .. | 11/16/2010 ... [12/15/2010
428236103 ... | HEWLETT PACKARD CO ...... .. | 08/17/2010 ... | 09/14/2010
431284108 ... | HIGHWOODS PROPERTIES INC| .. | 02/17/2010 ... | 05/03/2010
437076102 ... | HOME DEPOTINC ............. .. | 10/18/2010 . [10/29/2010
441060100 ... | HOSPIRAINC .................. .. | 09/21/2010 10/28/2010
44106M102 . ..| HOSPITALITY PROPERTIES
TRUST ..o, .. | 02/24/2010 04/27/2010
44107P104 ... | HOST HOTELS & RESORTS,
INC. ... .. | 06/18/2010 06/24/2010
459200101 ... |IBMCORP ...............c..es .. | 01/04/2010 ... | 04/13/2010
45168D104 ... | IDEXX LABORATORIES INC ....|.. | 02/17/2010 . |02/22/12010
T 452526106 ... | IMMUCORINC ................. .. | 09/28/2010 10/20/2010
1 458140100 ... | INTELCORP ................... .. | 04/16/2010 04/28/2010
N> [ 459506101 ... | INTERNATIONAL FLAVORS ....|.. |03/16/2010 ... |03/19/2010
465741106 ... | ITRONINC ................c..es .. | 04/16/2010 ... | 04/21/2010
478160104 ... | JOHNSON & JOHNSON ... 04/16/2010 ... |07/27/2010
478366107 ... | JOHNSON CONTROLS .. | 05/18/2010 ... | 06/08/2010
48020Q107 ...| JONES LANG LASALLE INC ....|.. | 08/17/2010 ... |09/27/2010
481165108 ... | JOY GLOBALINC ......... .|.. [01/07/2010 ... |01/25/2010
46625H100 ... | JAMORGAN CHASE & CO 04/16/2010 ... [12/16/2010
487836108 ... | KELLOGGCO ............ 05/18/2010 ... | 05/26/2010
49427F108 ... | KILROY REALTY CORP ... 11/16/2010 ... [ 12/06/2010
494368103 ... | KIMBERLY CLARK CORP .. | 09/21/2010 ... [10/14/2010
50075N104 ... | KRAFT FOODSINCCLA ....... .. | 03/16/2010 . | 05/07/2010
501044101 ... |KROGERCO .................. .. | 02/17/2010 03/03/2010
50540R409 ... | LABORATORY CORP OF AMER
HLDGS ... .. | 11/16/2010 12/16/2010
518439104 ... | LAUDER ESTEE COSINC ...... .. | 01/22/12010 ... |01/28/2010
524901105 ... | LEGGMASONINC ............. .. | 05/18/2010 ... | 06/07/2010
531914109 ... | LIFEWAY FOODS INC .. .| .. [ 021712010 . | 04/16/2010
548661107 ... | LOWES COSINC .............. .. | 06/18/2010 07/12/2010
550021109 ... | LULULEMON ATHLETICA INC ..|.. | 11/16/2010 12/29/2010
554489104 ... | MACK-CALIREALTY CORP .... [ .. | 04/07/2010 ... | 06/10/2010
571903202 ... | MARRIOTT INTL INCNEW ..... .. | 08/17/2010 ... [10/15/2010
571748102 ... | MARSH & MCLENNAN COS INC | .. | 06/18/2010 ... |07/29/2010
572901106 ... | MARTEK BIOSCIENCES CORP | .. | 11/16/2010 . [12/22/2010
580135101 ... | MCDONALDS CORP ........... .. | 11/01/2010 12/09/2010
582839106 ... | MEAD JOHNSON NUTRITION
CO vt .. | 03/16/2010 04/09/2010
58933Y105 ... | MERCK & CO INC NEW ... 01/04/2010 ... |01/14/2010
59156R108 ... | METLIFEINC ............. ...|.. |05/18/2010 . | 06/04/2010 . 365.000
594918104 ... | MICROSOFTCORP ............ .. | 10/18/2010 11115/2010{ UBS ..............o | ..o 1,523.000
59522J103 ... | MID-AMER APARTMENT
CMNTYSINC ........cooeees .. | 02/25/2010 04/05/2010{ UBS ...........oov | evnnnnn. 77.000
608554101 ... | MOLEXINC ..... ...|.. |01/05/2010 ... | 0112212010 283.000
61166W101 .. | MONSANTO CO .. | 06/18/2010 ... |07/01/2010 125.000
615369105 ... | MOODY'S CORPORATION ..... .. | 08/17/2010 . | 09/15/2010 594.000
637071101 ... | NATIONAL OILWELL VARCO ING .. | 11/16/2010 12/08/2010 740.000
638620104 ... | NATIONWIDE HEALTH
PROPERTIESINC ............. .. |10/18/2010{UBS ................ 12/07/2010{UBS ................ ... 42.000
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64110L106 ... | NETFLIXINCCOM ............. 09/21/2010{UBS ................ 09/27/2010{UBS ...........ooe | veren22.000 | .ot 3,059 | 3515 3059 | e e e e e | | BB BB
646025106 ... | NEW JERSEY RESOURCES
CORP ......ooiiiii .. | 08/17/2010 10/20/2010
651290108 ... | NEWFIELD EXPLORATION CO .|.. | 02/17/2010 ... | 04/13/12010
654106103 ... |[NIKEINCCLB ................. .. | 09/21/2010 . |09/29/2010
666807102 ... | NORTHROP GRUMMAN CORP .| .. | 11/16/2010 12/15/2010
674599105 ... | OCCIDENTAL PETROLEUM
CORP .....ooviiiiiii 04/16/2010 05/07/2010{ UBS ..o |ennnnn 160.000
681936100 ... | OMEGA HEALTHCARE
INVESTORS ................... 10/05/2010 12115/2010{UBS ................ |...oee 192.000
68389X105 ... | ORACLE CORPORATION ...... . [ 03/16/2010 ... |03/19/2010
687380105 ... | ORRSTOWN FINL SVCSINC ... |.. | 03/01/2010 ... |03/16/2010
69331C108 ...| P G & E CORPORATION ....... 08/17/2010 ... |08/18/2010
701094104 ... | PARKER HANNIFINCORP ..... 05/18/2010 ... |06/07/2010
70159Q104 ... | PARKWAY PPTYS INC 01/22/2010 ... | 09/28/2010
704326107 ... [ PAYCHEXINC ................. . [10/18/2010 ... [11/04/12010
70509V100 ... | PEBBLEBROOKHOTEL TR .... | .. | 02/17/2010 ... | 04/23/2010
713448108 ... [PEPSICOINC .................. 06/21/2010 . [07/1412010{UBS ................ |......
717081103 ... [PFIZERINC .................... 09/29/2010 10/04/2010{UBS ................ |..... 1,465.000
717124101 ... | PHARMACEUTICAL PROD
DEVELOPMENT ............... 06/18/2010 07/19/2010 110.000
718172109 ... | PHILIP MORRIS INTLINC ...... 04/16/2010 . | 06/10/2010 180.000
723787107 ... | PIONEER NATURAL
RESOURCESCO .............. 03/16/2010 04/13/2010
724479100 ... | PITNEY BOWESINC ........... . [07/19/2010 . [10/27/2010
729251108 ... | PLUM CREEK TIMBER CO INC .| .. | 07/19/2010 09/20/2010
693475105 ... | PNC FINANCIAL SERVICES
GROUP ........ccoovvviiin 07/19/2010 07/28/2010
737464107 ... | POST PPTYS INC .. | 04/16/2010 ... | 06/30/2010
693506107 ... | PPG INDUSTRIALS INDSINC .. | .. | 11/16/2010 ... [12/16/2010
74005P104 ... [ PRAXAIRINC .................. .. | 01/07/2010 ... |01/26/2010
740065107 ... | PRE PAID LEGAL SVCSINC ... |.. | 02/17/2010 ... | 04/15/2010
740189105 ... | PRECISION CASTPARTS ...... 04/16/2010 ... | 06/07/2010
742718109 ... | PROCTER & GAMBLECO ......|.. 04/16/2010 ... | 06/10/2010
743315103 ... | PROGRESSIVE CORP ... 04/16/2010 ... | 05/11/2010
743410102 ... |PROLOGIS ............... 04/19/2010 ... |07/29/2010
74460D109 ... | PUBLIC STORAGE INC . 10/18/2010 ... | 12/06/2010
747525103 ... | QUALCOMMINC ......... 05/18/2010 ... | 05/27/2010
747582104 ... | QUALITY SYSINC ... 04/16/2010 ... |09/27/2010
754907103 ... | RAYONIERINC ........... 09/21/2010 . | 10/08/2010
755111507 ... | RAYTHEON COMPANY ........ 07/19/2010 08/05/2010
768573107 ... | RIVERBED TECHNOLOGY INC
COM ..., 09/28/2010 10/22/2010
803111103 ... | SARA LEE CORPORATION .... 02/17/2010 ... | 04/13/2010
824348106 ... | SHERWIN WILLIAMS CO ....... 06/21/2010 ... | 06/30/2010
826552101 ... | SIGMAALDRICHCORP ........ .. | 09/21/2010 ... [10/13/2010
828806109 ... | SIMON PROPERTY GROUP INC| .. | 03/16/2010 ... | 03/26/2010
829073105 ... | SIMPSONMFGINC ............ .. | 04/16/2010 ... |05/11/2010
83088M102 ...| SKYWORKS SOLUTIONS INC .. | .. | 08/17/2010 ... [ 10/26/2010
78440X101 ... | SL GREEN REALTY CORP ..... 04/16/2010 ... |05/07/2010
832110100 ... | SMITH INTERNATLINC ........ 08/17/2010 ... |08/27/2010
838518108 ... | SOUTH JERSEY INDUSTRIES . |.. | 06/21/2010 ... | 06/23/2010
845467109 ... | SOUTHWESTERN ENERGY CO | .. | 01/07/2010 ... | 04/13/12010
790849103 ... [ STJUDEMEDINC ............. 10/18/2010 ... [10/29/2010
855030102 ... | STAPLESINC .......... 04/16/2010 . | 05/07/2010
855244109 ... | STARBUCKS CORP 12/16/2010 12/16/2010
85590A401 ... | STARWOOD HOTELS &
RESORTCOM ..............e 04/23/2010{UBS ................ 06/15/2010| UBS ...........covi | evnnn. 127.000......... 5131 ......... 6,104 (......... AT o [ e 973|....o. 973
857477103 ... | STATESTREETCORP ......... 03/16/2010{UBS ................ 03/31/2010{UBS ................ |...... 209.000]......... 9256 |......... 9465[......... 9256 | ..o [ e e 210 .......... 210 20
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SCHEDULE D - PART §

lly DISPOSED OF During Current Year

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fu
5 6 7 8 9 10 11

1 2 3 4 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Book/ Current
R Par Value Adjusted Year's Total Total Paid for
E (Bonds) Carrying Unrealized Other Than Change in Foreign Foreign Interest and Accrued
CUSIP | Number of Value at Valuation Current Year's | Temporary BJ/AC.V. Exchange Exchange Realized Total Dividends Interest
|dentifi- G Date Disposal Shares Actual Consider- Disposal Increase/ | (Amortization)/ | Impairment (Col. 12+ Change in Gain (Loss) Gain (Loss) Gain (Loss) Received and
cation Description N | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost ation Date (Decrease) Accretion Recognized 13-14) B/A.CV. on Disposal on Disposal on Disposal During Year Dividends
863236105 ... | STRAYER EDUCATIONINC ....|.. | 08/17/2010 08/20/2010{ UBS .........c.ovve | eeennnn. 33.000
871503108 ... | SYMANTECCORP ............. .. | 01/22/12010 ... [10/11/2010 ....78.000
87306E107 ... | T-3 ENERGY SVCSINC ... 11/16/2010 . [12/28/2010 192.000
875465106 ... | TANGER FACTORY OUTLET
CTRSINC ......coviiiines 09/21/2010 12/06/2010 184.000
87612E106 ... | TARGET CORP CORP . 10/18/2010 . [10/21/2010|UBS ... | 93.000
876664103 ... | TAUBMAN CTRSINC ..... 03/08/2010 ... | 06/30/2010 116.000
887100105 ... | TIMBERLAND COCLA .........[.. | 06/21/2010 . |09/23/2010 239.000
887317303 ... | TIMEWARNERINC ............ .. | 10/18/2010 10/25/2010 422.000
902681105 ... |UGICORP ..................... .. | 02/17/2010 04/14/2010{ UBS ..............co|oeeeene. 62.000
907818108 ... | UNION PACIFICCORP ......... .. | 02/17/2010 ... |03/02/2010 172.000
911312106 ... | UNITED PARCEL SERVICE .... |.. | 05/18/2010 ... | 06/08/2010 135.000
913017109 ... | UNITED TECHNOLOGIES CORP| .. | 10/18/2010 . [10/21/2010 102.000
91324P102 ... | UNITEDHEALTH GROUP INC .. 09/21/2010 10/18/2010{UBS ..........ooooe foeenns 62.000
92220P105 ... | VARIAN MEDICAL SYSTEMS
INC ... 02/17/2010 ... | 04/13/12010 180.000.........8588.........
92276F100 ... | VENTASINCREITS .... ...|.. | 10/18/2010 ... [10/22/12010 107.000.........5091|.........
929042109 ... | VORNADORLTYTR ........... .. | 09/21/2010 . [10M1/2010|UBS ... 17.000
931142103 ... | WAL-MART STORESINC ....... 04/16/2010 ... | 04/29/2010 320000 |....... 17,181 .......
931422109 ... | WALGREENCO ............... 10/22/2010 ... [10/29/2010 493.000 |....... 17,097 |.......
948741103 ... | WEINGARTEN RLTY INVS ... . [07/19/2010 ... |08/18/2010 194.000(.........4/463|.........
949746101 ... | WELLS FARGO & CONEW ..... .. | 04/16/2010 . | 05/14/2010 102.000
959802109 ... | WESTERNUNCO ............. 05/18/2010 09/03/2010 296.000
971807102 ... | WILMINGTON TRUST CORP
NEW ..o .. | 08/17/2010 08/20/2010 461.000 .........5907 |.........
983134107 ... | WYNN RESORTSLTD .. 02/17/2010 ... |02/24/2010|/UBS ..............o | 96.000
984121103 ... | XEROXCORP ......... 01/05/2010 ... | 0112212010 619.000
984332114 ... | YAHOOINC .............. .|.. ] 03/16/2010 ... |03/23/2010 736.000 |....... 12194 |.......
G1151C101 .. | ACCENTUREPLCCLA ........ | F | 01/22/2010 ... |02/10/2010 195.000.........8312|.........
MO08617100 ...| ALVARIONLIMITED ............ F |06/21/2010 ... |07/09/2010 684.000
G0692U109 .. | AXIS CAPITAL HOLDINGS LTD .| F | 02/17/2010 . | 04/14/2010 285.000
12721E102 ... | CADBURY PLC SPONS ADR ... | F |01/22/2010 03/16/2010 197.000(.........9,858|.......
16941M109 ... | CHINA MOBILE HONG KONG
LTD oo F |02/17/2010 03/02/2010 135.000(......... 6418 (......... 6,628
126132109 ... [ CNOOCLTDADR ... ...| F [ 11/16/2010 . [12/01/2010 ....25000......... 4635(......... 5422
G2554F105 ...| COVIDIENPLC ................ F | 04/16/2010 12/16/2010 154.000......... 7845(......... 5,850
26874R108 ... | ENI S P A SPON ADR
SPONSOREDADR ............. F [03/16/2010|UBS ................ 03/18/2010{UBS ................|....e. 305.000]....... 15590 |....... 14,270
29666V204 ... | ESPRITHLDGSLTDADR ...... F [09/23/2010|/UBS ................ 10/21/2010{ UBS ..............o | ..o 1,012.000....... 13,875]....... 11,237
344419106 ... | FOMENTO ECONOMIC MEX
SPONADRT ......ooevvinnnn. F [05/19/2010|UBS ................ 08/16/2010| UBS ...........cove | evnne. 190.000(......... 9,108 (......... 8,968
502441306 ... | LVYMH MOET HENNESSY LOUIS
VUITTON ... F [09/23/2010|/UBS ................ 10/22/2010{UBS .............oo | oeeeee 150.000 | ......... 371 4,703
641069406 ... | NESTLE SA SPONSORED ADR
REPSTG ........coovvviiin F [11/16/2010|UBS ................ 11/30/2010{UBS ........ccovon [ oenes 448000 ....... 232341....... 23,493
654090109 ... | NIDEC CORP ADR
SPONSORED ADR F | 04/16/2010 04/22/2010{ UBS ..............co|oveeene. 60.000]......... 1559 ......... 1,528
654902204 ... |NOKIACORP .................. F |03/16/2010 . |03/18/2010 875.000]....... 11,691)....... 12,539
65535H208 . .. | NOMURA HOLDINGS INC ADR . | F | 01/22/2010 02/11/2010 100.000|.......... 765|.......... 705
707885109 ... | PENN WEST ENERGY TR
FOREIGN ...................... | [ 08/17/2010 09/07/2010 690.000]....... 12772 ....... 12,653
71654V408 ... | PETROLEO BRASILEIRO S A
ADR ... F | 01/04/2010 09/07/2010 190.000(......... 9239 (......... 7,600
73755L107 ... | POTASH CORP SASK INC ADR | F | 01/22/2010 . |03/23/2010 L 77000 ... 9467 [......... 9,068
74435K204 ... | PRUDENTIALPLCADR ........ F | 04/16/2010 04/23/2010 910.000]....... 18,037 |....... 15,570
74975E303 ... | RWE
AKTIENGESELLSCHAF-SP ADR | F |05/19/2010 07/08/2010| UBS ...........ccov | evnne. 110.000|....... 10,509 |......... 8,230
806857108 ... | SCHLUMBERGERLTD ......... F |08/27/2010 . [09/03/2010|UBS ...........ccoi | ennnn 160450 | ....... 10,509 |......... 9,159
78440P108 ... | SK TELECOM CO ADR ONE ADR F | 01/22/2010 02/16/2010{UBS ................ |...... 386.000......... 6,363 [......... 6,503
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SCHEDULE D - PART §

Showmg All Lonc Term Bonds and Stocks ACQUIRED Durlng Year and Fully DISPOSED OF During Current Year

1 2 3 4 Change in Book/Adjusted Carrying Value 18 19 20 21
F 12 13 14 15 16
0 Book/ Current
R Par Value Adjusted Year's Total Total Paid for
E (Bonds) Carrying Unrealized Other Than Change in Foreign Foreign Interest and Accrued
CUSIP | Number of Value at Valuation Current Year's | Temporary BJ/AC.V. Exchange Exchange Realized Total Dividends Interest
|dentifi- G Date Disposal Shares Actual Consider- Disposal Increase/ | (Amortization)/ | Impairment (Col. 12+ Change in Gain (Loss) Gain (Loss) Gain (Loss) Received and
cation Description N | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost ation Date (Decrease) Accretion Recognized 13-14) B/A.CV. on Disposal on Disposal on Disposal During Year Dividends
86562M100 . ..| SUMITOMO MITSUI FIN-UNSP
ADR ... F [01/04/2010|/UBS ................ 02/12/2010
881624209 ... | TEVA PHARMACEUTICAL INDS
LTDADR ... F | 04/16/2010 11/10/2010
89151E109 ... | TOTAL SA-SPONADR ......... F | 01/04/2010 ... |07/28/2010
H89128104 ... | TYCO INTERNATIONAL LTD ... | F | 08/17/2010 . | 09/03/2010
92857W209 .. | VODAFONE GROUP PLC ADR . | F | 11/16/2010 11117/2010

9099999 Subtotal Common Stocks - Industrial and Miscellaneous (Unaffiliated) .............................oooo o ... 1,694,938 ..., 1,689,603 |.... 1,694,938 |.............. | (5,345) | ....... (5,345) | ....... 10,390 ..............
9799998 Subtotal - COMMON SOCKS . ... ...\ ... 1,694,938 (... 1,689,603|.... 1,694,938 |.............. | [ (5345) [ ....... (5,345) | ....... 10,390 | ..............
9899999 Subtotal - Preferred and Common StOCKS ... .. i ... 1,694,938 ..., 1,689,603 |.... 1,694,938 |............oo | e e (5,345) | ....... (5,345) | ....... 10,390 ...
9999999 TOAIS . ...\t . 5346449 |.... 5322,803|.... 5345937 | ............. |iiiinl. G [ GBI i (23,144) | ...... (23,144) | ....... 56,504 |......... 8,093




ANNUAL STATEMENT FOR THE YEAR 2010 oF THE Health Plan of Michigan, Inc.

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such Company Owned
NAIC Do Insurer's by Insurer on Statement Date
Valuation | Assets Include 9 10
NAIC Method Intangible
Company | (See SVO Assets
Code or Purposes | connected with
Alien Insurer and Holding of Such | Total Amount
CUSIP Description Identification | Procedures Company's of Such Book/Adjusted Number of % of
|dentification Name of Subsidiary, Controlled or Affiliated Company Foreign | Number manual) Stock? Intangible Assets | Carrying Value Shares Outstanding
1999999 Total - Preferred and Common StOCKS ..............ocooviiiiiiiiiiii [ [ XXX XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets mcIuded thereln S 0.
2. Total amount of intangible assets nonadmitted $............... 0.
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-tier Company
Total Amount of Owned Indirectly by Insurer on
Intangible Assets Statement Date
Included in 5 6
Name of Company Listed Amount Shown
CusIP in Section 1 Which Controls in Column 7, Number % of
Identification Name of Lower-tier Company Lower-tier Company Section 1 of Shares Outstanding
0399999 Total - Preferred and Common Stocks ...............c.cooiiiiiiiiii e L | XXX o] XXX ...

E16
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SCHEDULE DA - PART 1

L3

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 4 9 10 1 12 15 16 17 18 19 20
Amount Due
Current Year's Total and Accrued
Book/ Unrealized Other Than Foreign Dec. 31 of
CUsIP Adjusted Valuation Current Year's |  Temporary Exchange Current Year | Non-Admitted Amount Paid For
Identi- For- Date Name of Maturity Carrying Increase/ (Amortization)/ |  Impairment Change in Par Actual on Bond Not Due and Effective When Received Accrued
fication Description Code |eign| Acquired Vendor Date Value (Decrease) Accretion Recognized B./A.CV. Value Cost in Default Accrued Rate of Rate of Paid During Year Interest
Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
GOLDMAN SACHS TRFINLSQGVINS ....... |...... oo | 120312010 [ UBS ... 01/31/2011] ... 1224037 [ ..o e [ e e e 1,224,037 MON
UBSRMAMONEYFDINC ........cooooviis [onnns ... | 12/31/2010 | UBS Financial Services In ........| 01/31/2011|..... TOTT75 | oo [ [ e L 7,017,775 .. mgu
....... MON
...... - MON
3299999 Subtotal - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations ..........................ocoo o 8241812 ... 8,241,812 XXX
3899999 Total - Industrial and Miscellaneous (Unaffiliated) . ......... ... .. 8241812 ..o | e 8,241,812 XXX
7799999 Subtotal - Issuer OblIGations .. ... ... ..o 8241812 ... 8,241,812 XXX
8399999 TOtal BONAS ... ...\ 8241812 ... [ 8,241,812 XXX
Class One Money Market Mutual Funds
. 60934N658 . | FEDERATED MONEY MKT OBLIGSTR ........|...... ... | 12/02/2010 | UBS Financial Services In .......[.......... |[...... 203,123 | ..o e 203123 | ..o e e 3,058 |..............
8999999 Subtotal - Class One Money Market Mutual Funds .............. ... 203123 | .. XXX .o 203123 | ... XXX XXX XXX | 3,058|..............
9199999 Total Short-Term INVESIMENES ... ... ... 8444935 . ... | XXX ..o |..... 8444935 | ... | XXX XXX XXX .| 3428 |..............
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E18 Schedule DB - Part A Sn 1 Opt/Cap/Floors/Collars/Swaps/Forwards Open . ... NONE

E19 Schedule DB - Part A Sn 2 Opt/Cap/Floors/Collars/Swaps/Forwards TerminatedNONE

E20 Schedule DB - Part B Sn 1 Futures ContractsOpen ...................... NONE

E21  Schedule DB - Part B Sn 2 Futures Contracts Terminiated ................. NONE

E22  Schedule DB - Part D Counterparty Exposure for Derivative Instruments Open NONE

E23  Schedule DL - Part 1 - Securities Lending Collateral Assets ................ NONE

E24  Schedule DL - Part 2 - Securities Lending Collateral Assets ................ NONE

E18, E19, E20, E21, E22, E23, E24
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SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Interest Interest Accrued
Rate of Received December 31 of
Depository Code Interest During Year Current Year Balance *
open depositories
JP Morgan Chase, Detroit, Ml .................... Concentration Account .......................oooo | [ 120,329 |............... ..93,327,204 X X X
0199998 Deposits in 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - 0pen depOSItONieS ......... .. ... ..o XXX X X X]
0199999 Totals - Open DEPOSILONIES ... .. ..o\t XXX 120,329 |............... ..93,327,204 X X X
0299998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - suspended depoSItONIeS ............ ... XXX X X X]
0299999 Totals - Suspended DEPOSItONIES ........... ... ... XXX X X X]
0399999 Total Cash ON DEPOSIL ... ... ..o XXX 120,329 |............... ..93,327,204 X X X
0499999 Cash in Company's OffiCe ... ..ot XXX XXX XXX ool X X X]
0599999 Total CaSN ... XXX ] 120,329 ... .. 93,327,204 [X X X
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1.January ... 74,784,658 | 4. April ............. | 79,052,548 | 7. July ... | 90,747,655 | 10. October ..........[.......... 93,053,553

2.February ..........|.......... 88,031,104 |5.May ............... [ 77,899,622 |8. August ............[.......... 87,323,842 | 11. November .......[.......... 95,637,631

3.March .............|.......... 75,149,373 [6.June .............. [ 81,051,379 | 9. September ........|[.......... 88,158,179 | 12. December .......[.......... 93,327,204

E25
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8
Amount of Amount
Date Rate Maturity Book/Adjusted Interest Due Received
Description Code Acquired of Interest Date Carrying Value & Accrued During Year

8699999 Total Cash EqQUIVaIENtS ... ...

9Z3
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1

Type of
Deposit

2

Purpose of
Deposit

Deposits For
the Benefit of All Policyholders

All Other Special Deposits

3
Book/Adjusted
Carrying Value

5
Book/Adjusted
Carrying Value

State mandated trust fund for the benefit of policy
holders ...

States. Efc.

1. Alabama (AL) ................
2. Alaska (AK) ...
3. Arizona (AZ) ...
4. Arkansas (AR) ...
5. California (CA) .................ooo..
6. Colorado (CO) ............coevvvn.
7. Connecticut (CT) ...
8. Delaware (DE) ......................
9. District of Columbia (DC) ...........
10. Florida (FL) ...............ocooo
11. Georgia (GA) .......cooooviiii,
12. Hawaii (HI) ................oo
13. Idaho (ID) ..........coovviiiii,
14, Mlinois (IL) ........oovvveiii
15. Indiana (IN) ...
16. lowa (IA) ..o
17. Kansas (KS) ........................
18. Kentucky (KY) ...
19. Louisiana (LA) ...............oo
20. Maine (ME) ..............oooii
21. Maryland (MD) ......................
22. Massachusetts (MA) ................
23. Michigan (MI) .......................
24. Minnesota (MN) .....................
25. Mississippi (MS) ....................
26. Missouri (MO) ...,
27. Montana (MT) .......................
28. Nebraska (NE) ......................
29. Nevada (NV) ...
30. New Hampshire (NH) ...............
31. New Jersey (NJ) ....................
32. New Mexico (NM) ...................
33. New York (NY) ...,
34. North Carolina (NC) ................
35. North Dakota (ND) ..................
36. Ohio (OH) ..o,
37. Oklahoma (OK) .....................
38. Oregon (OR) .........oooviviii.
39. Pennsylvania (PA) ..................
40. Rhode Island (RI) ...................
41. South Carolina (SC) ................
42. South Dakota (SD) .................
43. Tennessee (TN) ....................
44, Texas (TX) ..o
45, Utah (UT) ..o
46. Vermont (VT) ...
47. Virginia (VA) ...
48. Washington (WA) ...................
49. West Virginia (WV) .................
50. Wisconsin (WI) ...
51. Wyoming (WY) ............oots
52. American Samoa (AS) ..............
53. Guam (GU) ...
54. PuertoRico (PR) ....................
55. U.S. Virgin Islands (VI) .............
56. Northern Mariana Islands (MP) ....
57. Canada (CN) .......................
58. Aggregate other alien (OT) .........
59. Total ..o
DETAILS OF WRITE-INS
5801,
5802.
5803.
5898.  Summary of remaining write-ins

for Line 58 from overflow page .....
5899. Totals (Lines 5801 through 5803

plus 5898) (Line 58 above) .........

E27
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